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da7 1. Teymn Measurement Error Tufaudssiu (na1ame Araessaudssiuiiuaunlaldldanudiaseusi
AMARIAAREUTENTRYA) HAdNAd AR LTy lunstliu Ordinary Least Squares (114 Two-Stage
Least Squares) fluaxn3iAaa519 (Structural Equations) Ae du1l32@na% ldannyisdaesnstiiay biased ad

25118 lpeazfendn bias luAdulse@nainstulenizazls?
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1Ty Measurement Error Tusautlsduuaziloymlunsdiiu OLS fuaunislaseadrenalfiia bias Tu
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fiodt 2. asmeunnsellil
a.) F&na Durbin-Watson h ldnagavuazls?
b.) Lﬁ’ﬂiﬂ,iﬁ\mﬂ% Durbin-Watson h test?
c.) waanlusasld Durbin-Watson d test 1il#?
d.) Null hypothesis 284 Durbin-Watson h test Aaazls? udgadnsnilfias null hypothesis naznaagi1s
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a.) fing A Durbin-Watson h ldnaaay first-order serial correlation %178 first-order autocorrelation 114

A1NT regression Afldautlaany a1 nanfud (Y., Fhuvilelusoulsdilugunng regression

b.) 131az 4 Durbin-Watson h test La'j'fal,ﬁ?’n?fmmimmum first-order autocorrelation nm’iﬂ'mmma
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ﬁqﬁluj BEN9NBUBIANNT regression
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ailusagt5u@n Durbin-Watson d Miil1A1 Durbin-Watson h WAANARALANNFFI1UALE Durbin-
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Watson h 911eyun autocorrelation £lapsilag luannig regression 18413158
d.) Null hypothesis 484 Durbin-Watson h test ﬁﬂiﬁiﬁﬂﬂ;m first-order autocorrelation lid@xng
regression 28431 MHFulsa12esuL s umilalusoudesiu uazdusdias null hypothesis

wrazneagllddniunaedeliloymn autocorrelation luseAu first-order
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Dependent Variable: Y
Method: Least Squares
Date: 05/20/05 Time: 19:58
Sample: 1 30
Included observations: 30
Variable Coefficient  Std. Error  t-Statistic Prob.
C -0.299683  0.821531 -0.364786  0.7182
X1 -0.065599  0.246916 -0.265675  0.7926
X2 0.295805 0.126828  2.332332  0.0277
X3 0.010653  0.002831  3.762738  0.0009
R-squared 0.488580 Mean dependent var 0.266667
Adjusted R-squared 0.429569 S.D. dependent var 0.449776
S.E. of regression 0.339702  Akaike info criterion 0.802070
Sum squared resid 3.000333 Schwarz criterion 0.988896
Log likelihood -8.031046  F-statistic 8.279598
Durbin-Watson stat 0.664140 Prob(F-statistic) 0.000496
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Y = 1 dfadaslddnAnmnsie, = 0 vngadasgnilfjias

X1 = Azuud GPA rawauiBunninaesdadag (LU scale A0 0.00 4 4.00)
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Dependent Variable: Y
Method: ML - Binary Probit (Quadratic hill climbing)
Date: 05/20/05 Time: 19:58
Sample: 1 30
Included observations: 30
Convergence achieved after 8 iterations
Covariance matrix computed using second derivatives
Variable Coefficient  Std. Error  z-Statistic Prob.
C -9.978405 10.60789 -0.940659  0.3469
X1 -2.360045  3.083064 -0.765487  0.4440
X2 2.177406  1.441501 1510513  0.1309
X3 0.213027  0.101414  2.100564  0.0357
Mean dependent var 0.266667 S.D. dependent var 0.449776
S.E. of regression 0.222396  Akaike info criterion 0.539549
Sum squared resid 1.285960 Schwarz criterion 0.726375
Log likelihood -4.093235 Hannan-Quinn criter. 0.599316
Restr. log likelihood -17.39746  Avg. log likelihood -0.136441
LR statistic (3 df) 26.60844 McFadden R-squared 0.764722
Probability(LR stat) 7.11E-06
Obs with Dep=0 22  Total obs 30
Obs with Dep=1 8
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B.) WNUAY X1 = 3. X2 = 0, X3 = 40, azldAn -8.53746 aesaiaadanaraifiuen Z-score dawinluila
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