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E€etdoelg 23-02-2010

ASAokwV: ANUATPLOG OWUAKOG

0&nyiec: Anavtiiote o€ OAa Ta MapakAtw O€pata. OAa Ta anoteAéopata TG avaAuong Kat oL OmaVTNOELG

oag MPENEeL va avtlypadoulv oe apxeio tov Word nou Oa anoBnkevoste otnv enudpAvela epyacia oag Je

titAo firstname_lastname.doc, to onoio Oa napalapw e To TENOG TNG e€€Taong pali pe avriypado ano to

apxeio tou Gretl Mou KAVATE TOUG UTTOAOYLONOUG OOG.

1.

2.

3.

Tunuoa Owovoutkwy Emiotnuwv — Mavemniotnuio MeAomovvioou

Agbopéva: katepaote 10 apxelo Sebopévwy exam_data.csv anoé mv Béon

http://econ.uop.gr/~thomakos/exam_data.csv kat amoBnkelote to. Ta Sedopéva TEPLEXOUV ETHOLEG

mapatnPRoeLg yla tnv FaAAia yia T €€ng petaPAntec: Labor (8eiktng anmaoyoAnong otnv yewpyia), Income
(6€lkTNC yla TO TMIPAYHATIKO €L00dNUa otV yewpyia), Value (mpaypatikn afla mapaywyng otnv yewpyia),
Wages (mpaypatiki afloa apolpwv otnv owkovopia) kat Demand (mpaypatiky aflo {Atnong otnv
olKovoplia).
a. Ewodyete ta Sedopéva oto Gretl, xpnolpomnowwvtag tig pubuioslg “semicolon” for separator of
data columns kat “comma” for decimal point character.
b. Anuwoupynote véeg PeTaPAnTéG pe Toug AoyapiBuoug dAwv Twv apxlkwv petapintwy, | Labor,
|_Income, |_Value, | Wages, | Demand kot peTd SnULOLPYNOTE TNV HETABANTA TNG XPOVLKNC TAONG

time.

Avaluon #1: ExTiunote to umOSelyUa TG AMANG YPAUULIKAG TAONG ya TNV petaBAntn /_Income, 8nA.
l — Income, = By + B1t + u; pe Tnv pEBodo eAaxioTWV TETPAYWVWY KAL LETA:
a. Efetdote TNV OTATIOTIKA ONUOVTIKOTNTO KAl SWOTE TNV €punveia ¢ ektipnong cog yla thv
TLOLPAETPO fB4.
b. Awote TV eppnveio Tou cuvteleotr mpoodloptopol R? yia to umdSelypa auTo.
c. Ymoloyiote 1O ypAdnuo TWV TPOAYUATIKWY KoL TIPOCAPHOCHEVWY TIUWV TOu UTtodeiypartog Kat
OXOALAOTE TO.
d. YmoMAoyiote T0 ypAdnuo TNG CUVAPTNONG AUTOCUCXETIONG TWV KATAAOIMWY KoL OXOALACTE TO.
e. Ymoloyiote €Aeyx0 KAVOVIKOTNTAG TWV KATAAOITIWY Kall GXOALAOTE TOV.

f.  YmoAoyiote tov £Aeyxo otabepotnrog twv cuvteheotwv CUSUM kat CUSUMSQ kol oXOALAoTE Tov.

Avaluon #2: EKTIUAOTE TO UMOSELYHA TNG TMOANQANG YPOUMLKAG TIOAWVEPOUNONG yla TtV HeTaBAnTh
I_Income pe eme§nynuatikég petaPAntég time kai l_Labor, dnA. I — Income; = By + 1t + B2l — Labor, +

Uy P TNV LEB0SO eAayloTwy TETPAYWVWY KOL LETA:




a. Efetdote TNV OTATIOTIKA ONUOVTIKOTATA KAl SWOTE TNV €pUnVelol TNG eKTIUNONG COC yla TLG
TOPAPETPOUC B4 Kat 5.

b. AWOTE TNV €PUNVELQ TOU OUVTEAEDTH TPOGSLOPLOROY R? ylo TO UTIOSELYHA QUTO KOl GUYKPLVETE
TOV JLE TOV GUVTEAEDTH TPOGSLopLoHoU amod tnv avaluon #1.

c. Ymoloyiote 1O ypAdnuo TWV TPOAYUATIKWY KOl TIPOCAPHOCHEVWY TIUWV TOu untodeiypartog Kat
oxoAldote to. TL mopatnpeite o oxéon Ue TO avrtioTowo ypadnua amo tnv avaluvon #1; Ti
ouppaivel otnv e€aptnuévn petafintr;

d. Ymoloyiote €Aeyx0 QUTOGUGXETLONG TWV KATAAOIMWY KoL OXOALACTE TOV.

e. Ymoloyiote Tov £Aeyxo otabepotntog Twv ouvteheotwv CUSUM kat CUSUMSQ kal oXoALAoTE Tov.

4. Avaluon #3: EKTIUAOTE TO UTOSELyPA TNG TMOANATAAG YPOUMULKAG TOALVEpOUNONG yla TtV HetaBAnth
|_Income pe enefnynuatikég petaPfAntég time, |_Labor kai I_Wages &n\. | — Income;, = By + 1t +
B>l — Labor, + 31 — Wages, + u, pe tnv pébodo elaxiotwv TeTpoywvwy Kot LeTd:

a. Efetdote TNV OTATIOTIKA ONUOVTIKOTATA KAl SWOTE TNV €pUnvelol TNG eKTIUNONG COC yla TLG
TIOPAUETPOUC B4, B, Kat 3. ZXOALAOTE TO AMOTEAECUATA OOG OE OXECN UE TLG avalloelg #1 kal #2
KoL SWOTE TNV OLKOVOWLKI) TOUC EpUnVeia.

b. AwWoTe TNV €PUNVELQ TOU OUVTEAEDTH TPOGSLOPLOROY R? yio TO UTIOSELYHA QUTO KOl GUYKPLVETE
TOV JLE TOV GUVTEAEOTH POocSLoplopol amd T avalloelg #1 kol #2.

c. Ymoloyiote 10 ypadnua TWV TPOAYHATIKWY KAl TPOCOPUOCHEVWY TILWV TOU UTIOSELYUOTOG Kot
oxoALdote To. TL TapATNPELTE O OXEON UE TA AVTioTOLKO ypadrpata anod Ti¢ avalvoelg #1 kot #2;

d. Ymoloyiote €Aeyx0 QUTOGUGXETLONG TWV KATAAOIMWY KoL OXOALACTE TOV.

e. Ymoloyiote Tov £Aeyxo otabepotntog Twv ouvteheotwv CUSUM kat CUSUMSQ kal oXoALAoTE Tov.

5. Avdluon #4: YmoBéote twpa Otl Bswpeite ¢ petaPAntég | _Labor kat |_Wages wg evdoyevwg
kaBopllopeveg pall pe tnv e€aptnuévn petaPAnty | _Income. Tu amotéhecpa Ba eixe n mapouocia
€VOOYEVELOC YLO TOUC EKTLUNTEG €AOXIOTWV TETPAYWVWY oTnV avdluon #3; IxoAldote Le cuviopia to
nPOBANUa.

a. o va eléyéete TNV avwtépw umoBeon ektipdrte Eava to unddelypa NG avaluong #3 pe tnv
pHEBoSo elayiotwv teTpaywvwv oce SU0 otddla. EmAé€te yia PonOntikéc peTaBAnTEC
(instrumental variables) tig time, |_Value xat |_Demand kol eKTIUACTE TO UTOSELY A, TXOALACTE T
QAMOTEAECUATA COG.

b. H péBodo¢ twv ehayxiotwv TeETpaywvwyv oe SV0 otadla emnpedletal amod tov aplbpd twv
BonOntikwv petafAnTwv TOU Xpnoldomololvtal. EmavaAdfete tnv  avwtépw  avaAuon
npocBETovtag 2 XpoVIKEG uotepnocelg (lags) otig BonOnTikEG UETAPANTEG £TOL WOTE va E£XETE
BonBntikég petaBAntég tig €€ng: time, | Value, | Value 1, | Value 2 kai |_Demand, | Demand_1

kaL/_Demand_2. YXOMAOTE Ta AMOTEAECUATA OAG O OXECN WE TNV avaAuoh #4.

NIOYMHOEITE NA AMTOOHKEYZETE OAA TA APXEIA NMOY XPHZIMOIHZATE zTIZ AMANTHZEIZ ZAz!!!
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