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5.

(@
. set obs 100
obs was 0, now 100

. gen x0=invnormal(uniform())
. gen x=x0*10
(b)

. histogram x, width(2)
(bin=23, start=-21.093739, width=2)

(©

. gen z=invnormal(uniform())

®

. gen y=2+0.5*x+z



(@)

. scatter y x
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. regress y x
Source | SS df MS Number of obs = 100
+ F( 1, 98) = 2663.16
Model | 2315.78895 1 2315.78895 Prob > F = 0.0000
Residual | 85.2173022 98  .869564308 R-squared = 0.9645
+ Adj R-squared = 0.9641
Total | 2401.00626 99  24.2525884 Root MSE = 9325
v Coef.  Std. Err. t P>|t| [95% Conf. Interval]
+
x| .4975553  .0096415 51.61 0.000 4784221 5166885
_cons| 1.953626  .0933189 20.93  0.000 1.768437 2.138814

. predict yhat

(option xb assumed; fitted values)



. scatter y x || line yhat x
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oy Fitted values

The fitted least square regression line is: § =1.954 + 0.498x .
The estimates are: ,[§0 :1.954,,@’1 =0.498, SSE =85.217, and the 95% ClI for [Ai’o is [1.768,

2.139], for f3, is [0.478, 0.517].



