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fia7i 1. RansaunTin 8.16 AisauLlsfis GPA, APMATH, APENG, ESL, GEND, PREP, uaz RACE u
aunsfieseFauany SAT ufasin General F-test Imaﬁ’mumwﬁgmﬁm@iﬂﬁ
H,:  coefficients utinsiauils ESL, PREP, waz RACE = 0
H,: H, is not true
WNNINARBLANYAF 1A General F-test ad szALTiId AN Nala .05 WEesRaTen
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(RSS. —RSS, )/ M

wwannisaay ldans F =
K RSS, /(n-K 1)

~ (913,626.4-865,070.9)/3

=1.07

865,070.9/(65-7 1)
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AN F NAunneldNAwingL 1.07 @ediasinnn [Critical F Milad1Aty 5% DF=3,57 NAN1levanos
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2.76] vnlilsiannnsndfiasanyAgruaudls dstudadnunanldsoudssiuiies 4 dahe GPA,

d9 a

APMATH, APENG, U8z GEND fignunsnasunesoulsniu SAT Miane «) iuluing 8.16

o7 2. W ttest naasUaNYFAFIW M szAUTREATYNINATA .05 ddaulssiug lnsielililanaasd

tloyun multicollinearity Feriuuaziu (Hint: fa1su1a1nAn correlation coefficients)

1. RACE fu ESL
2. AP U APENG, whay
3. ESL fiu GPA

rvn-2

1-r?

WWINNInay 1gns t = DF = n-2

correlation coefficient

RACE nu ESL 0.846
AP nu APENG 0.769
ESL nu GPA 0.071

t-value
12.59
9.55
0.56
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multicollinearity TAULAZII (WIIZAN t-value Haanadn 2)
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Ordinary Least Squares (OLS) regression?
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1. (Theory) : laensauUsfaIN e IngAneanudsaneuninildngaqaauay < wnld
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2. (Adjusted-R") : Wgdndaldsaulssiunniamunguiudonn R® iuedsls? Hengeie?
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3. (t-value): L%TfaLLﬂiﬁ]’uLLﬁimﬁTfaﬁuﬁﬁﬂmmamwmrymﬂ (A1 t-value 18969 FULARZFD
qustt)

4. (Bias): @fjf]t’hwmw’flm'ﬁf;LLﬂifé’TuﬁTfmﬁuﬁmﬁ’ﬂﬂ ﬁﬂiﬁﬁuﬂixﬁwéuﬁqﬁqLLﬂiﬁuﬁﬁu°1
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6. WeneNAMLA model specification Inglilausulunatios < atnenaNaemane 7|
TuAaLNaLLFeUeL statistical fit

47 5. anmsiivdayaaintszmesing o ialanudaiu regression azliiannisuansaaudnRnsAail

Y =100 + 10*CIGAR + 50*FAT + 2.5*PORK - 0.5*WINE

(2.5) (20) (1.25) (1)
wNEue : fialudaduReA standard error
N = 165 sz R*=0.84
o Y = aruuddeaansoslsainlaselszansaestsema 1 A uan (Miog: Aw)

CIGAR = 13xnnuyvianitlszannsuestsuinanils o quindssiaausiall (vidae: 189)
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FAT = sunnlasiusiingndanlssansaesilszmentls - W3inawassieauset (widae:
n¥u)
PORK = ifunnullenyszansrestlszimanila o vilnaedastemustell (uiae: Alaniu)

WINE = iisnaslmindssanszestlszmeantia - Wilnamassenusall (uioe: an9)
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A. Fauilssiunia 4 sivganriueiung variation Tuen Y 1dUszann 84 wlafifius vizadnazgluinail
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InegandfiladAryneadavzell wiainnsntinai R lUman F-value ienaaauanyfigiuls
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B R? /K
L-R?)/(n-K -1))
_ 0.84/4 — 210
(1-o. 84)/(165 4— 1))
F-value = 210 {lusaiaaiinnn dsulinailngsuiiedi Yrun1eatn adetieaiiiadAny

NNANRTEAL .05 DENNUUUDU
B. WA1snnaInnaEuds AndaunaznageuanyAgIusaulasiu 3 fausnduuandiumen
AN t-value 189 CIGAR = 10/2.5 = 4.0
AN t-value 1849 FAT = 50/20 = 2.5
AN t-value 189 PORK = 2.5/1.25 = 2
Fuls CIGAR, FAT, uaz PORK Niltd1AtunNaia fiszdu .05 Faaziivlldannen t-value 7ifiu
2.0 @t futls CIGAR, FAT, uaz PORK fluaifiusienisidedingaalsaala
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C. A2UFIwls WINE m%mmmmmmmmummuﬁmlﬁm ]R1NA" t-value 389 WINE = -0.5/1 = -0.5
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