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setwd("/dail")
install.packages("Imtest") bptest T E
library(Imtest)
install.packages("sandwich") coeftest T/
library(sandwich)
dat <- read.table("12.csv",header = TRUE, sep =",")
attach(dat)
regl=Im(call~black+experience)
plot(fitted(reg1), resid(reg1)); abline(0,0) 5% 7= plot
bptest(regl) BP test
studentized Breusch-Pagan test
data: regl
BP =35.43, df = 2, p-value = 2.025e-08
coeftest(reg1, vcov = vcovHC(regl, type = 'HCO0") HCse D#tH
h=(1-fitted(reg1))*fitted(regl) GLS @ weight
reg2=Im(call~black+experience,weight=1/sqrt(h)) GLS
summary(reg2)
HE1
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OLS #EE— 0 B A — DIF1EIL 2 »HCse, GLS THRERIZE DD ?
dm=subset(dat, female==0) %1
df=subset(dat, female==1) %+
regm1=Im(dm$call~dm$black+dm$experience)

RFIFHEE p-226 date 457 price H Y VU MHFEY brent FIH{HFSS$ spot 4 %5¥/$
setwd("/dail")

install.packages("Imtest") dwtest/bgtest |23
library(Imtest)

install.packages("dplyr") lag |C B2
library(dplyr)

install.packages("sandwich") coeftest (2B
library(sandwich)

dat=read.table("07.csv" header = TRUE, sep =",")

attach(dat)

y=log(price)

x=log(brent)

regl=lm(y~x+lag(x,n=1)+lag(x,n=2))

summary(regl)

plot(resid(regl),type="1") F5FEEH check1
plot(lag(resid(regl),n=1) resid(reg1)) F5FHES check2
dwtest(reg1) FFFHES check3
bgtest(regl) FFFHES check4
coeftest(regl,vcov=NeweyWest(reg1,lag=5,verbose=T)) HACse
reg2=Im(resid(reg1)~lag(resid(reg1),n=1)) o HEE
summary(reg2)

rho=coef(reg2)[2]
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ys=y-rho*lag(y,n=1) e A= 2
xs=x-rho*lag(x,n=1)

x1s=lag(x,n=1)-rho*lag(x, n=2)

x2s=lag(x,n=2)-rho*lag(x, n=3)

reg3=Im(ys~xs+x1s+x2s) GLS =2/ Z >4 —7 v Mk
summary(reg3)

HE 2
X=log(brent*spot) P& CIRIMMKIZEZ T, Y U AMEOSH 200 B L7 S0
OLS #tE—RYFHEHDH 2 > HACse GLS THERITE DD ?



