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0. Basic Terms
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1. Introduction
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2. A Linear Model
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2. A Linear Model
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2.1 Model Specification
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2.1 Model Specification
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2.2 Identification of the parameters
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2.2 Identification of the parameters

E(ylx,z) = a + BE(y|x) + yE(z|x) + 6x + nz (3) y BAADITE)
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2.2 Identification of the parameters

E(y|x,z) = a + BE(y|x) + YE(z|x) + 6x + nz (3) y: BADITES
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2.3 A pure endogenous—effects model

E(ylx,z) = a + BE(y|x) + YE(z|x) + 6x + nz (3) y: BADITE
o« +B 5 x ZEREFDREM
E(y|x,z) = 1_B+?1_;E(z|x)+ﬁx+nz (6) N

~ZDEIGINTA=ZE A EDOEEMND, ERIZIEX y=6=0 ERET S
&(:J:Uﬂ’_{ﬂ%tmBﬁ"%é‘ﬁ@%ﬁ%ﬁi?ﬁﬁ%szf—?;bé’*ﬁﬁiéztfﬁ%u

E(ylx,z) = aﬁ 5 E(zlx) +nz (7)
-(1,E(z]x), z)b‘%h%h RIBILTHNIL, INTA=REHANTES

-7 = 0F=IXEIX) D, 2) DRI TREINDIBEE, RESHR/TA—H
BILEERI TEELY

A:z=z(x)

B:E(z|x) = E(2)

D: E(z|x) = ¢x and x =Yz



14

2.4 Tautological models
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2.5 Identifying reference groups
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2.6 Sample inference
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3. Non—Linear Endogenous—Effects Models
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4. Dynamic Models
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9. Demand Analysis
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9. Demand Analysis
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p(x) : B X2 5 (B 1 i 4%
z HEEDRERMN
D(x): (x,2)|I2BHREHEE

~(fi 4 &p () I G ZHEITEAIFEDHREL MBI RICI > TRETHERE
p(x) = m[E(y|x)m(x),s(x)] (13)

m(x) : HiZxDFRIE

E(ylx)  migxICHEITHIAZIEYDFER

E(ylx)m(x) : #HFE

s(x)  HFEIR R

E(ylx,z) = D{[n[E(y|[x)m(x),s(x)], z]} (14)
NESRETIL



21

6. Conclusion
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