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2021 Nagoya University Graduate School of Economics
Master's Program Entrance Examination: First Stage
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Assignment for Submission (Category: A-3)
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Notes
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2. WEHRKOZEITRD H7au,

1. Submit Examination Essay I (Research Plan Report) and Examination Essay II
(Question of Your Choice) using the designated Answer Format.
2. Do not change the Answer Format.
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Examination Essay I (Research Plan Report)

Describe the following issues about your research plan in English or Japanese. It is
better to refer to the previously submitted "Research Plan" when preparing this Report.

1. Write your prospects and/or hopes after graduation.

2. Write the title of your research.

3. Describe the outline and the background of your research in 320 words.

4. Describe the preparations of your research in 320 words, particularly focusing on what
you have learned and/or what you have experienced before applying for this graduate

school.

5. Describe the schedule of your research specifically in 320 words, mainly for the first
year after enrollment.
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Examination Essay II (Question of Your Choice)
FRE SN ME MRS, AARGES LIdGE TME 252 &,
Write your answer in the designated Answer Format.
A¥(A-3)
RO LD RBHRIEIFET V2 E XD,

Yl-=a+ﬁXi+ui, i=1,2,---,n

T ORED-(DZNEND T T, akBEHEET D DOITEEI R HFIEIIT), £D
TEORN & € D HEEZRATARIZ B~ I, FIEORGHINEE & € OME MR
FRALT D RAFIZHONWTIwm E D 2 &, BFERREHIIAETH D, A4 T1IHUN
(CINED L ITEA L

(D E(w) =0, E@?) =02, E(uw) =0, i #j, w&X 3L,

(2) E(w) =0, E(u?) =02Z% E(uww) =0, i #j, w &X 1 3MAL, Z 3 FEReRA
.
() w;=0u_,+g, 0] <1, E(g) =0, E(e?) =02, E(gg) =0, i#j, & & X,

=LV
(4 E(w) =0, Ew?) = 0% E(ww) =0, i #j, E(wX;) #0,
plimn=t¥(Z; — Du; =0, plimn tY((X; —X)(Z;—27)) #0, 7272 LZ11hk

Consider a simple linear regression model as:
Vi=a+pBXi+u, i=12,n

What method is suitable for estimating a and B under each of the following
sets of assumptions (1)-(4)? Give an outline of the method you choose and
state the rationale why you choose it. You are required to discuss statistical

properties of your method and the conditions by which they are established.
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The mathematical derivations are not necessary. Answer within one sheet in
A4 format.

(1) E(w;)) =0, Eu?) =02, E(ww;) =0, i #j, and w; is independent of X;.

(2) E(w)) =0, E(u?) = 027}, E(uiuj) =0, i #j; u; is independent of X;,
and Z; is not stochastic.
(3) wy=0u_,+¢, |9 <1, E(g) =0, E(?) =02, E(gg) =0, i #],

and ¢; is independent of X;.
(4) E(w)) =0, E@?) =02, E(uw) =0, i #j, E(wX;) #0,

and plimn~t%(Z; — 2u; =0, plimn~tY((X; — X)(Z; —Z)) # 0, where Z;

1s a random variable.
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