
AEB 6571 - Econometric Methods II
Problem Set VIII.C

Charles B. Moss

April 11, 2012

1. Using data from ”Endog03-16-12.csv”, consider the model we discussed
class

qs1 = α10 + α11p1 + α12p2 + α13w1 + α14w2 + ε1
qd1 = α20 + α21p1 + α25y + α26p3 + ε2

(1)

Estimate using Generalized Method of Moments.

2 Compare with your results from Problem Set VII.A.

1


