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1. Using the GammaReg.dta estimate the parameters for the linear rela-
tionship

y = α0 + α1x1 + α2x2 + α3x3. (1)

Compute the variance matrix for the parameters and discuss the con-
siderations for testing the hypothesis that each parameter equals zero.

2. Next, how would you construct the confidence interval for the nonlinear
relationship

α2
1 + 2α2 = 0 (2)

using these results. (Hint, follow Greene’s presentation on pp. 68-69).
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