2021 HpggIT R 2GR 2
L (LT B BTy = o+ S+ + B+ MEWT OLS BIAREUH b Wik

Cov(Zg,e)
Var(ig) ’

Hix =k —L(ag | L1, .., 2x1), Llxg | Loy, .. 2x1) & 2 £ L2y, ., XK

¥ Linear Projection. (i iris IRRA R R BUE HH 1 2 )
WERH: B8, B X M) Wb ox ZAMIBHZER 1,21, .., xx—1 BTH KHARE.

y = M)y
= M([Q(Xﬁ + 6)
Bx)

= M) [Xx) Xi] { By

= M) (X(x)8x) + Xk Bk) + Mg
= Xgfr + M)e

bK_>5K+

} +M(K)€

HAR, o B fm] =0
o~ N-1 s
- () (55)
e N1 ey~
= (XiXk)  (Xe(Xuhr + Me) )
SOV R
=0k + <XKXK> <XKM(K)€>
— Br + E[xgX)] 'E[Xke].
HEXE ix 2, Ft by — Bk + E[2%] 'Elzxe]. RN, BH Xx) HEEH I,
E[Zf’K] = 0, JJ:K bK — 6}( + Var(fK)*lCov(fK,e).
2. FE[R TR R, i OLS [mJaFn 2SLS [al A%t 22, B — A %L (more
efficient).
OLS F1 2SLS ¥t 7 2245 3 h:
Avar(V'N(Bors — B)) = o Elxx'] !
Avar(V'N(Bysis — 8)) = o E[&&X] ",
Hrp x 25 —0rBH THAEX x [BJ945 2] Linear projection, At x = X +r,
E(&r) = 0. K
E(xx') = E(XX' + %t + rX’ + rr')
=ER&XX +rr)
I,
o’B&X] ™ — o’B[xx/] !

IR RERY.



3. FIBATE KW

M 7 2 LA o R e 2 -

log(bwght) = By + Bimale + Boparity + Pslog( faminc) + Bypacks + ¢,

Hor log(bwght) Fe8r A= JLA T RIXEL, male 2584 L5 5 04 R AU

AR B, parity

e A LI AEBIFE, famine @FBEWN, packs JgZEUTETR 2230145 R AP 1 %K
L. packs &AM e FHR? NAFAY

RMEEN (A E M R OIS 2 LR ) AR AT RERN packs A, LE
wn, fEZ R N ATRERENTY, s IR E AR, 5. XN RS AT €
Hr

AR BAREUASG T REA T L BT AR B I A cigprice fER packs ) T.HAE
. PHE cigprice Re i & LHE TR F.

M TR INN packs F cigprice HiAHE, BIESLBREHES cigprice F
packs FRMERLEK, FHIFTFEE S packs pyHANAR & X 2848 R 7]
o Blan, XTEMARERRERE B E T packs Fl cigprice WITFRIRAME, T BURERE B
%ﬁ%ﬂ%oEﬁ,ﬁimémm%%%%¥ﬁ%%,&%%%Tﬁ%%@ﬁm
A4

ANVEVE: cigprice TIRERIMER), BERFMHOE B EA S EEAE LR E A K.
SR, AR AR Z BRI AR, BRI ] 58 By S5 55 s JL AR 45 1)
ﬁigﬁﬁﬁ,Mﬁ%mi%%@%%%(ﬁﬁﬁe%¢ﬂ,Mﬁ&ﬁﬂ%K%

. J§ BWGHT.DTA ¥ fit#asl. S OLS. ¥ 2SLS, H cigprice Y-~ packs
) THRHAE. R EGARRKEARET? (W EEM L Stata [BIIHZ5R, o7 % EMH
)

. reg lbwght male parity lfaminc packs

Source SS df MS Number of obs = 1,388
F(4, 1383) = 12.55

Model 1.76664363 4 .441660908 Prob > F 0.0000
Residual 48.65369 1,383 .035179819 R-squared 0.0350
Adj R-squared = 0.0322

Total 50.4203336 1,387 .036352079 Root MSE .18756

Coef.

Std. Err.

t

P>|t|

[95% Conf. Intervall

.0262407
.0147292
.0180498
-.0837281
4.675618

.0100894
.0056646
.0055837
.0171209
.0218813

2.60
2.60
3.23
-4.89
213.68

0.009
0.009
0.001
0.000
0.000

.0064486
.0036171
.0070964
-.1173139
4.632694

.0460328
.0258414
.0290032
-.0501423
4.718542

Kl 1

OLS A1 2SLS(ix HLig 1V) mIHRZRMZER K. OLS o, Z— M n] i/ g L
PR 8.4%, M. IV, packs FRBARK, RIEL, HEEEARE . X4
LERAFF AT,

- VB —BrEelmlH, cigprice Ml packs BIAHRMIE S RIEHRT AR MM T
2SLS [a]IH?
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ivreg lbwght male parity lfaminc (packs = cigprice)
Instrumental variables (2SLS) regression
Source Ss df MS Number of obs = 1,388
F(4, 1383) = 2.39
Model -91.350027 4 -22.8375067 Prob > F = 0.0490
Residual 141.770361 1,383 .102509299 R-squared =
Adj R-squared = .
Total 50.4203336 1,387 .036352079 Root MSE = .32017
1bwght Coef. Std. Err. t P>t [95% Conf. Intervall]
packs .7971063 1.086275 0.73 0.463 -1.333819 2.928031
male .0298205 .017779 1.68 0.094 -.0050562 .0646972
parity -.0012391 .0219322 -0.06 0.955 -.044263 .0417848
1faminc .063646 .0570128 1.12 0.264 -.0481949 .1754869
_cons 4.467861 .2588289 17.26 0.000 3.960122 4.975601
Instrumented: packs
Instruments: male parity lfaminc cigprice
reg packs male parity lfaminc cigprice
Source SS df MS Number of obs = 1,388
F(4, 1383) = 10.86
Model 3.76705108 4 .94176277 Prob > F = 0.0000
Residual 119.929078 1,383 .086716615 R-squared = 0.0305
Adj R-squared = 0.0276
Total 123.696129 1,387 .089182501 Root MSE = .29448
packs Coef. Std. Err. t P>|t| [95% Conf. Intervall
male -.0047261 .0158539 -0.30 0.766 -.0358264 .0263742
parity .0181491 .0088802 2.04 0.041 .0007291 .0355692
1faminc -.0526374 .0086991 -6.05 0.000 -.0697023 -.0355724
cigprice .000777 .0007763 1.00 0.317 -.0007459 .0022999
_cons .1374075 .1040005 1.32 0.187 -.0666084 .3414234

Kl 3

W AEE], cigprice X} packs BISZWIARZE . MH, fF5dg i, MHENIHE
M AL, I, FEX L cigprice BT TR . [AIN}, cigprice ] fE
AIRIMER) o XFER T 2SLS [mHA—Z ALy ZZ R K.

ROEAY ], BIR T RSN ERUIMRL, HChifed, THAR
A FERE N MERY « SRR IS I B T HAR B, 20 Hihe A B

B ok

I — *

P
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