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1.1 ft2aRIHTEZHKE

Ji5i 45 B8 5L, “ i i 2 PF 2% (Econometrics , W “ S 3T THE ) #2 18 FBER S8 T 5 5
ZPARZEM(HE) XRRETER SRS, ZHLHE FRWAFmES , 2 H it &
BHEHEEARURELFERZEMFERRLR (B TFERBIEMHRZ )V, 55— i, KEZHE
EAHHENBREREREERZEMERXER(MES X FEY) , MAEMN[UEHX LR,
R, e 24 3] 5 R FF R AT E i B RA LB LA FIRERER B EWHER 545,

e ARE B L AW, FRBMAS RETW. XE-FHEXXER, K, Afl#FER”
HARER FH"MER, B, itR&areS# T ELPF a2z b R, B4 3
WEM HRLERKARAN TP, B, TRRFE HRERKER” o .
(reverse causality) . Ho4n,FDI( Mg BT ) e L i K, Hi
AlfE R FDI B 5| B K E E RS X, Hk, d ] G828 \ /
BRAE=AZER(Z)MXHAAZER(X,Y)RIN™ETEHR, 2R
E1.1, Vi

YER—ABIF , % B Y E #OF B BT A4 % (returns to schooling) ) @ 1.1 wrmE R X R
HE:

InW, =a +8S; +¢; (@Il
Hep  InW( THURA R B RXTE) b “ g f# B 28 &7 (dependent variable) ,S(H 4B ) o “ it B A2
#t” (explanatory variable BY regressor) .“ H ZF & ” (independent variable) 3¢ “ f/pZ8 & ” ( covariate ) , &
B “BEALIE B3 7 (stochastic disturbance ) 5% “ {22211 " (error term ) , T N A5 i /856 @ A4~ VLI {E ( BP
M) o
R ABEAAE XA R —TEE , HER RSB R B THRBUASZHEFREE
EAX, MHEHEFRERMELAER . R, - MTANWLTHEBALSEAIGX, HEIAERE
B, T RE M N E R R ELZHT . Kk, 73X A S [ 5, BOE R ] R R
AL T X BE T Y R
BA R TRERANEZ LB TELR Ll %R AR R A%, Bk, H%®
5| AT L “ $ 28 i (control variables) , t B8 & 2 7C [0 5 9 75 ¥ , A BR B HERA A5 T+ 3 AT &
MR )2 %" (parameters of interest) , B A< ] v () 0 BT [l 4R 48 B, SRTT , B S vp S BB AR O

@ HEZF2EFK Guy Orcutt ¥ i, “ Ht 2 5 2 ok 4R K B 3 i 38 W 3 MUOR B 52 s 9 B 7 ( Doing econometrics is like
trying to learn the laws of electricity by playing the radio) , AJ U 33k B
@ BRI RSB, W AW EMRER, ADFEERLR.



472 B TG vk Y , B 7E “ 38t 22 i (omitted variables ) |, T X 26 38 ¥ 75 it 45 45 ok 45 A B HLIE 30
We T,
BEDLIL BN I &, Pk v] REAL & WRLE PR R 7 40 S E SCAE Y (true model ) Jy
an‘=a+BS‘.+'yS?+£,- G120,
B4 yST WA ARSI A T (AT LARE R ™ S0 8 U A8 ) o o S A i 0 A5 AN o e, )
REWMBHALS TR T, B2, MWATHBE - “REMA" , TERARE EEEENR
AR ., H—hm, RO ABR A RO, EREEAT, XEAMFE
#) o PiJ5 A1 “ The devil is in the details” , R “BERMAEM T " O, BRI BRE ¥
bk, BVF AT LA The devil is in the error term” | BB Rk ZER B Tirh . H B AW ¥ WRE
R Z AR T, R EIEMFE TSI, R 7 xR 2 5 i R,

1.2 ZFBEHNFEREER

i T 4 9 1 0 T 1R 4 A TR 5210 ™ controlled experiment) , B 22958
P — AN “ SO BE " (experimental data) @ | T 2 [ SR & A= 19 “ WL %48 ” ( observational data) .,
BT AAT R B BEDLYE , BT A 2 05 28 Bk SR 0] b &R = BE LA B,

TR U E AR IR AR b, O T AT R D, A R R A R A R R AR BE ALY L [ R A (fixed
regressors) . X HEN TH ¥k EMHE, HAEERANEBHEITHERT AE, i, mEHRE
g A AR AL, W T k5 R SRS A A SC M . R, FE X A WF 9 AR K SF B 0k, B A AR
HB I BE ML A ( BPE R BE LAY 5 %5, dnl DI A B LR BEL R &) o

Z0F B R T, AT R B LA T =R AL,

(1) HEHEE B (cross-sectional data, {7 FR # B4 ) - 6 B9 R 2G5 MR B AE R —
B R . Hfn L2012 4E R E &4 B GDP,

(2) H}E] P55 (time series data) : 98 (1 /& 5 4> 28 BF 4K B0 22 B 7E R [ B 50 b @ B,
Hodn, #E 1978—2012 4E 1L R ®4F 1 GDP,

(3) TiHEE (panel data) : R R Z ML F RO ERAERFN & EORME, i, &
1978—2012 4+ B &4 F4E/) GDP,

ABAAKITRSFHESEEREU L =RIERR @ HE R LR RITH Stata 71 85K
o TEMCZ AT, FATE So B R G AT R 4 Y [ BT, O 51 A — SE R R (o dn , B (E M ST 2%
RIEER) .

@  HIn, 0T — 5 R B A TR, AT AR AR AR i R Sk B E R AR 4 1R B R A N 4
@ 4518 THISHMER S HARTR R
@  HRAEAE R 2 T B0 (25 ) R BhALAE B 2



2% BRG]

2.1 BERSRAHE

1. #Ex

BN LA AN ERKEMR: “H A RBER?IBARSE A BZEVE? 25 1555 4 & A4 8k
P KK AT RER PR “ U AT BB AWUAT T, WA 2 33 T — 4 8ia “ 3R 27 i it 2 1)
R—AEBAREY [ RABR VLA K 70% BEHR T Mo X0 B R 2" wir R AR U, 5X R ] ]
X 70% W1 2 F A (E BEAF 092 SO0 2 WRAT 100 09 K A HUARARAR T 70% 0 B 5 9 K
RS, K294 70 K& TFML”

B2, LR BMAERBEERILR T, FHARENARBRKNENREME. CF
TR AR A K BEHR” (probability) i P(4) @,

2. FMHEHE

Bl BERBIXSH KM, TRHRBERAZK?

WCHEM WK 8 B, W £ K BH R AR A& T FE R B 4 4 BE R (conditional
probability ) &

P(ANB)
P(B)
Hoi, “ N7 EmAHE MK E (intersection ) , #
P(ANB) AN“KMF"HWHR, S WE 2.1, KAHH

RENTREFFHEERSZ —

B ey A A AT BE R O E AR F R T AE
HZFFATE IR B O, By i £ i T fE
W 2 AR

3. MIEH

WRKM MRS T HKME, B P(A|B) =
P(A), Bl B RERAREmM A KRAE, MFRA,B HHEE MBS, e, P(A|B) =

P(ANB) _
W-P(A) N4

P(A|B)= (2.1)

B21 ZEMEREAE

P(ANB) =P(A)P(B) (2529
1] RLKE I A ik S7 AR E X

® XEAREBERE A BEE X



