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effect of omitted variable, Angrist&Krueger

Regression recursion illustration  regressions (from HW2)  

> summary(lm(vach ~ momed)) #outcome regression ignoring tverb

              Estimate Std. Error t value Pr(>|t|)

      (Intercept)   -5.678      8.962  -0.634 0.534358

      momed          6.516      1.425   4.572 0.000237 ***

  > summary(lm(vach ~ momed + tverb)) #multiple regression including tverb

              Estimate Std. Error t value Pr(>|t|)

      (Intercept) -31.3602    18.2994  -1.714 0.104752

      momed         6.2449     1.3791   4.528 0.000297 ***

      tverb         1.0922     0.6868   1.590 0.130211      

> summary(lm(tverb ~ momed )) # 

              Estimate Std. Error t value Pr(>|t|)

      (Intercept)  23.5140     2.9527   7.963 2.62e-07 ***

      momed         0.2486     0.4696   0.529    0.603

 

    > 6.2449 + .2486*1.0992  [1] 6.518161

Do ancova equivalence
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