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Part I.
1. What are the Least Square assumptions? (25%)
2. Using data for the United States from 1929-1940 and 1946-present, estimate
consumption function: (25%)
(1) C, =a+ pY +yi, +¢, where C,= Consumption
Y,= Income

i, =Interest rate

Then estimate:
_ {0,1 929 —1940;
Q)C,=a+pY, +y,+06d, +¢, where d, = )
1,otherwise
Econometrist A estimated the four models, the results and the related statistics are
shown as the followings:
(1) C, =621.422+0.6969Y, —11.065i, t=1929~1940
(412.104) (0.192) (10.537) standard error
(1.508)  (3.632) (-1.05) t~statistic
R? =0.7014 SSR(1)=88977.1 NOS =12
(2) C, =88.956+0.893Y, —0.2537i, t=1946~1977
(45.504) (0.023) (0.457) standard error
(1.955) (38.99) (-0.555) t~statistic
R? =0.9967 SSR(2) =33085.9 NOS =32
(3) C, =172.745+0.858Y, —0.186i, t=1929~1940, 1946~1977
(46.613) (0.0284) (0.686) standard error
(3.706)  (30.234) (0.271) t~statistic
R? =0.4938 SSR(3) =141016 NOS = 44
(4) C, =144.978 +0.8836Y, —0.1045i, —36.716d, t=1929~1940, 1946~1977
(52.253) (0.036) (-0.728)  (31.72) standard error
(2.775)  (245.08) (-0.144) (-1.158) t~statistic
R? =0.994 SSR(4) = 136446 NOS = 44
In the consumption function exercise test the following hypothesis:
(a)a, B,y are the same pre- and post-war;
(b) B,7 but possibly not «, are the same pre- and post-war;
(c) «a isthe same given that f,y are the same pre- and post-war significant

level = 10%




Part II.

Suppose you would like to investigate the issue of: Why do so many students seem to
have behavior and learning problems recently? Based on this scenario, answer the

following questions.

[Quantitative research] (20%)
al. Design a quantitative-based research plan, which includes your proposed research
procedure, research framework, as well as a detailed description of major dada

analysis methods.
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a2. Describe and compare “simultaneous multiple regression,” “stepwise multiple

regression,” “hierarchical multiple regression,” and “moderated regression” analysis.

[Qualitative research] (30%)

bl. Design a qualitative-based research plan, which includes your proposed research
procedure, research framework (or interview protocol), as well as a detailed
description of major dada analysis methods.

2 6

b2. Explain and compare “inductive coding,” “axial coding,” and “theoretical

coding.”
b3. Describe how Pareto Protocol and Democratic Protocol are used to represent

group consensus.
b4. Comment on the pros and cons of quantitative and qualitative research methods.




TABLE-A.4c Upper 10% Points of the F-Distribution

m

n 1 2 3 4 5 6 7 8 9 10 12 15 20 24 30 40 60 120 0

1 | 39.86 | 49.50 | 53.59 | 55.83 | 57.24 | 58.20 | 58.91 | 59.44 | 59.86 | 60.19 | 60.71 | 61.22 | 61.74 | 62.00 | 62.26 | 62.53 | 62.79 63.06 | 63.33
2 8531 900 | 9.16| 924 929 | 933 | 935| 937 | 938 | 939 | 941 | 942 944 | 945| 946 | 947 | 947 948 | 949
3 554 | 546 539 | 534 531 528 527| 525| 524 523 522| 520 S48 518 5147 516 515! s.u4 5:13
4 454 | 432 419 | 411 405 401 | 398 395 394 392| 390|.387| 384 383| 382/ 380 379| 378 3.76
5 406 | 3.78 | 3.62 | 3.52| 345 340 | 337 334 332 330| 327 324 321 319 3.17| 316! 314 312 3.10
6 378 | 346 | 329 | 318 | 3.1 | 305 301 298| 296 | 294 | 290 | 2.87| 284 | 282 | 280 | 278| 276! 274 2:72
7 3591 326 307 296| 288 283 | 278 275]| 2.72| 270 | 2.67| 263 | 259 | 258 | 256 | 254 | 2511 249 | 247
8 346 | 3.1 292 281 | 273 267 262( 259| 256 | 254] 250 | 246 | 242 | 240| 238 236| 234] 232| 229
9 336 | 301 | 281 | 269 | 261 | 255 251 | 247 | 244 | 242 238| 234 230 228| 225| 223| 221 218 2.16
10 3291 292 | 273 | 261 | 252 246 | 241 238 235| 232| 228 224 220 2.48] 216 213) 2111 208! 206
11 323 | 286 | 266 | 254 | 245 239 234| 230 227| 225| 221 | 217| 212| 210| 208 | 205| 203! 200! 197
12 308 | 281 | 261 | 248 239 | 233 228 224 221| 219| 215| 210 206| 204| 201 | 19| 196! 193] 190
13 314 276 | 256 | 2431 235 228 223 220 216 214 210 205 201 | 198 196- 193] 190 1.88 | 1.85
I4 3001 273 | 2521 239} 231 | 224 219 215 212| 210] 205| 201 1961 194] 191 1891 186 1.83 | 1.80
15 307 270 | 249 | 236 227 2201 | 216| 2.12| 209| 206| 202| 1.97| 192 190 187| 1.85| 182 1.79 | 176
16 305| 267 246 | 2331 224 | 218 | 2.13| 209| 206| 203 199| 194| 189| 187 184 | 1.81] 1.78 115 | 172
17 303 264 | 244 | 234 | 222 215| 2.10| 206| 203| 200| 1.96| 191.| 1.86| 1.84| 1.81| 1.78| 1.75 1.72 | 1.69
18 301 1 262 | 242 | 229 220| 213 | 208| 204 200 198 | 1.93| 1.8 1.84| 181 1.78] 1.75] 1.72| 1.69 1.66
19 299 | 261 | 240 | 227 | 218 211 | 206| 202 198 1.96| 191 | 1.86| 1.81| 1.79| 176 | 1.73] 1.70| 167 1.63
20 297 259 | 238 | 225| 216 209 | 204| 200 196 194 | 1.89| 1.84| 1.79| 1.77] 174 | 1.71| 168 164 1.61
21 296 | 257 | 236 223 214 208 | 202| 198 1.95| 192| 1.87| 183 | 1.78| 1.75| 1.72| 1.69 1.66 | 1.62| 1.59
22 2951 256 | 2351 222 213| 206| 201 | 1.97| 193] 190| 1.86| 1.81| 1.76 | 1.73| 1.70| 167| 1.64| 1.60| 1.57
23 294 | 255| 234 221 211 205| 199} 1.95| 192 1.89|. 1.84| 1.80| 1.74| 1.72] 1.69] 166 1.62] 1.59 1.55
24 293 254 233 219 210 204 | 198} 194 191 1.88| 1.83| 1.78| 1.73| 1.70| 167 1.64| 1.61| 1.57 1.53
25 2921 253 | 232 218 209 202 197 193 1.89| 1.87| 1.82| 1.77| 1.72] 1.69| 1.66| 1.63] 15| 1.56 1.52
26 291 | 252 231 | 217 208| 201 | 196 192| 1.83| 1.86| 1.81| 1.76 | 1.71| 168 1.65| 1.61] 158 1.54 1.50
27 290 | 251 230 | 217 207| 200| 195( 191 1.87| 1.85| 1.80| 1.75| 1.70| 167 164| 1.60| 157 153 1.49
28 289 | 250 229 ) 216 206| 200| 194 190 | 187 | 1.84| 1.79| 1.74| 1.69| 166] 1.63]| 159 156| 1.52 1.48
29 289 250 | 228 | 215 206 | 199 | 193| 189 1.86| 1.83| 178 1.73| 1.68| 165| 1.62| 158| 155 1.51 1.47
30 288 | 249 | 228 | 214 205| 198 | 193 188 | 1.85| 1.82| 1.77| 1.72| 1.67| 164| 161 ] 1.57] 154 150 1.46
40 2841 244 223 209 200 193 1.87| 1.83| L79| 176 171 | 166 1.61| 157| 154 | 151 147| 1.42 1.38
60 279 | 239 218 204 195 187 1.82| 1.77| 1.74| 1.71| 1.66| 160| 1.54| 1.51| 148 | 144 | 1.40| 135 1.29
120 2751 235 213 199 190 1.82| 177 1.72| 1.68| 1.65| 160 1.55| 148 | 145| 141 | 137 132 1.26 1.19
o] 271 230 208 | 194 1.85( 1L77| L72| 1.67| 1.63| 1.60| 155| 149 142 138| 134 130| 124! 1.17 1.00

m = degrees of freedom for the numerator
n = degrees of freedom for the denominator
Source: Handbook of Tables for Mathematics, edited by Robert C. West and Samuel M. Selby, 1970. Reprinted with the permission of the CRC Press, Inc.



