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Ce=PBo+B1Y: + B2D; + u, e 7%
o 1,600 IMFSI)] 015 dx |C(=4) V(=49 | D
= De = {O,tDHMF%’-IDI } . : . .
- i 1995 214 408 1
- ; IMFSID] 01 &
' 1996 245 458 1
Bl Ot 22 1997 271 502 1
IMFS! 2] 1998 252 492 0
Bot+ By 1999 289 542 0
2000 330 600 0
2001 364 649 1
30 ] . . . .
ME £[3] 4= 2009 577 1,068 1
-2 IIH-LEE FHE | IIHSLI SHECZE KRS BR A Ao FHR2 U324 F AS HEHCSZE =58
gt 2N sYst
(|MF'?’IJ|) Ct:po +ﬁ1Yt+ut
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(2] 7 HI==0il CHEF &)

—B1: EHHAHIASOZ IMFRID|9| SHAHAHILE D IMFRID| 0|29 SHHIAHIAE0| 28
-Bo: IMFRID[2 ZEUAHI=E
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= ml. Im<-Tm{c~d+y)

> summary(ml. Tm)

call:

Im{formula = ¢ ~ d + y)

Residuals:

Min 1g ™edian Ela] Max
-2307.8 -8B08.%9 -375.7 10534.6 3019.7
Coefficients:
Estimate std. Error T value Pri=|t])

{(Intercept) 9.854e+03 4.432e+03 2.223 0.0368 =

d 3.41%e+03 B.979e+02 4,898 6.74de-05 #w=

Y 5.092e-01 4.014e-02 12.685% 1. 36e-11 #=%*

Signif. codes: @ '#%%' 0,001 ***° Q.01 ‘*' Q.05 ‘. 0.1 °* ' 1

Residual standard error: 1448 on 22 degrees of freedom
Multiple R-squared: 0.8841, Adjusted rR-squared: 0.8735
F-statistic: 83.87 on 2 and 22 DF, p-value: 5.0%2e-11
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o] 1995 214 408 1 408
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: 2000 330 600 0 0
Bo 2001 364 649 1 649
o = 2009 | 577 1,068 | 1 | 1,068
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> m2. Tm<-Tm{c~y+dy)
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> summary(m2. Tm)

call:
Im{formula = ¢ ~ y + dy)

Residuals:
Min 10 Median Ela] Max
-2230.1 -874.9 -292.3 1064.85 2923.8

Coefficients:
Estimate std. Error t wvalue Pr=|t]|)
(Intercept) 1.043e+04 4.237e+03 2.463 0.0221 *

Y 5.377e-01 4.235e-02 12.698 1.33e-11 ##*
dy -3.398e-02 6.6532e-03 -5.108 4.06e-05 =*%*
signif. codes: 0O ®#*#*=' 0,001 ***° 0.01 **' 0.05 *." 0.1 * " 1

Residual standard error: 1416 on 22 degrees of freedom
Multiple R-squared: 0.8891, Adjusted R-squared: 0.879
F-statistic: 88.2 on 2 and 22 DF, p-value: 3.117e-11
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E:, Dti {Llwfmﬁ%tjl 0|1§§ o A% |C=#) V(=) | D) O

0,tJt IMF%| D i : - : :
" el i 1995 | 214 408 | 1| 408
1996 | 245 458 | 1| 458
ot 28 1997 | 271 502 | 1| 502

1998 | 252 492 (0| 0

1999 | 289 542 |0 0

B e 2000 | 330 600 | 0| O
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dy

Constant

10,433, 910"
(4,236.369)

0. S e
(0.038)

0., Q34w
(0.007)

-12,172. 840
(9,656.625)

0., 47gw%
(0. 0443

0.152
(0.094)

13,476.090%*
(4,827.492)

Observations
RZ
Adjusted RrR2

Residual std.

F statistic

Error

(1) (2)
3,418, 648%%*
(697.938)
0. 400 0. 500w«
(0.047) (0.040)
23,033.120%%* 9,854, 3g2%*
(4,980.694) (4,432.226)
25 25
0.758 0.884
0.747 0.874

2,047,203 (df = 23)
7l.88e%%% (df = 1;

MOTe:

> jointHo<-c("d™,"dy")

> linearHypothesis(m3.1m, jointHo)
Linear hypothesis test

Hypothesis:

d=20
dy = 0
Model 1: restricted model
Model 2: ¢ ~ d + v + dy
Res. DF R55 DF sum of =g F
1 23 96393877
2 21 40993038 2
Signif. codes: 0 "#%=" 0,001 **=' 0.01

1,447,710 {df = 22)
23) B3.B7O¥wx (df = 2;

LI ]

25
0.889
0.879

1,415.773 (df
22) 8B.199¥** (df = 2;

22)

22)

25
0. 897
0. 882
1,397.192 (df = 21)
B60.903%*% (df = 3; 21)

Pri=F)

55398818 14.189 0.0001262 *"*

0.05 °

S VI

*p<0.1;

1
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I —1.363(reference) (-1.363+0.658)=—0.705

(-1,363+0.389)
b (-1,363+0.982)

X) 210il o

OlA CtS 1 20| d=7E
: )’i
: )’i

2 (Gender) & &t

= a+ PBX;+yGender; + SHigh;+mCollege;+ u;

ECEE 4 US

m

a+ I?)Ki + u;

(a+v)+ BX;i+u;
= (ax+96) + BX; + u;

= (a+y+6)+ BX;+u;
Y, =(a+m+ BX;+u;

Y, =(a+y+m+ BX;tu;

= At

(-0.705+0.389)
(-0.705+0.982)

& (High, College) &2

rRegression Results of using Dummy variable

Dependent wvariable:

income
age 0.052%%*%
{0.014)
gender 0.658%*=
(0.209)
high 0.389
{0.239)
college 0.982%*=
(0.241)
Cconstant -1.363%*
(0. 596)
Observations 85
RZ 0.409

0.379
0.646 (df = 80)
13.820%%% (df = 4; 80)

Adjusted R2
Residual std.
F Statistic

Error

NoTe: #*p<0.1; *%p<0.05; *%**p<0.01



