ECON 581
Econometrics Il

Homework 8 — Probit, Logit and Tobit
Due 9" March 2007

Analytical Exercises
Greene Chapter 21 Exercises 1, 2, 3,5and 7

Greene Chapter 22 Exercises 1, 2 and 6.

Prove the variance part in Theorem 22.3.

EViews Exercise — There is none!

Matlab Exercise — There is none!
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