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American Economic Review
Econometrica

Quarterly Journal of Economics
Journal of Political Economy
Review of Economic Studies
Review of Economics and Statistics
Economic Journal

American Economic Journal: Applied
Economics

RAND Journal of Economics
Journal of Applied Econometrics

Journal of Business and Economic
Statistics
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International Economic Review Journal
of Econometrics

Scandinavian Journal of Economics
Journal of Labor Economics

Labor Economics

Journal of Public Economics
Journal of Economic Growth
Journal of Health Economics
Health Economics

Journal of the European Economic
Association

European Economic Review

Oxford Bulletin of Economics and
Statistics
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o ZDME)RE: MIFAREHEHEN SRR EEERIRR
o« ELEMARER, T(TEIHNEZSNRBIRITEZERIXR

s SERENIIS: RIEFAINETESMBNZSHES
« TAREM? EEMREAS], s REMZ(ERE T H &/

o ZIEIGIT: RIEFEARIDIEBMNSHNESE (eI WL)
« Gauss-Markov EIEEH: 2% [OETIREA /N _Ffhit==2 BLUE Y
o {HITHOEMRME (Z253ER) FBHEME RENKR/N) FEARTRS
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Linear regression model

BAMRIZIMEEARMENIEE, E L=t FR1E
o ZTH4Y[o])tERY data generating process

~

= Po+ Pixyq + DpXpp + - + PrXy +

Ely; | x;15 -5 Xyl = Py + Prxiy + Poxp + -+ + Prxy
« Z\EEIE LREVIRNKTREN Py, i, ---» Pr LR TERY,

« E)ADTIIEZHRY:
o IERRIRFFELVARE (B TRFF 0T 0] BAVIERR)
« [ERREITRE Sy, Bis ..., f IE (B TFHEAREUE)
N EARRIBEVEHITHE (BT REBRENRITFIER)
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Ordinary Least Square Estimation

s RIZET=[0]F=EY Y, = ﬂo + ﬁl.xi + U;
. ENBEFA

=)\~ i RS SSR BVESG (by, b)) BIE
o BRIR: R—BNEMY, ARBEXILHE
b = Zi (% = X)(y; — y)/ Z,- (x; — )
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Gauss-Markov EIH#

» /N_3FfHITE (OLS) BERZB(LIT=EFRI—M, AANERHER
SRR, ALt &R AREITTRE,

- EITEERWWENRL, FLOIEMNEZEE. &/ - T
=, mfNEXER f), Bk

. Y E[f] = f, B, f 23R (unbiased) ,
« OLSfhit==3F R,
« OLSfhIT=—EEN (ER y;, & IERE) .

s EESHHRIXKT, OLSIEIT=EMMBE &SI RGIT=ETE L EK
/B9, EULCHEFRYE the best linear unbiased estimator (BLUE),
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Endogeneity

o NAEMFIMEMY (exogeneity) JEBEEAILFFEER,

s S—TEEAUERAARMZ=EERN, ZZSHIMEALLZ S,
—RAREIEREAM ., SIZTS=KAREREMT S, Wrls
TR,

s ST ESERARGAEMZ=HEEN, ZZERMIFINEL S,
— R R ELIEAN,

» EXs2ANEN, NIEREEIREIEX, FEIIETAEMERENX,
FREIEFERTSThRZEDZ EFEHEXE,

 OLSHEERIEENATFEREY, REN E[u|x] =0
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« 2 HZEM (heteroskedasticity) A ERINNEIZZEINN
Z0gERE, OLS—ikiRizE R ZE, Bl

Varlu; | x] = o2

« BtEX (autocorrelation) EIEAEIMNMERNIREIN ZB)1FE
X, OLS—R{RIXINFE B8, HI

s BRNEANTERIIXETRMNZZEIEED M,
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. WNERI% Cobb-Douglas £F=F%k Y = ALK, N

g — a,ALa—lKﬂ — az BRig T2FFERE
oL L
o AL, FESEMARFEEBRI LT o M FRETHEFFETER, BIZETEHN

o] J91&= 24

logY, =logA+alogL,+ plog K, + u;, IRXEBEFHERELNITEEE

tEAL, @ RTBAMURIX . N FE AL,
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Wang, H. & Lall, S. (2002). Valuing water for Chinese industries: a marginal productivity analysis. Applied
Economics, 34:759-765.

o ELUFHITETRBHAET S, FANEREERTIEREFENE
Iz

» Wang & Lall (2002) A1E MR &8RRIt 7 PEFZ A ER T TR/KEE RA
PR,

« {&HY: translog production function
logY; = fy + pilog K; + prlog L; + f3log W, + f log E; + s log M,
FTORTR + K BoR B

C IR (EEEMRTIE, BENOERMERPS (ASHEDIS)

EI’JAT’EEH Y, %7??%71993::Iﬁjzm’*“ M/ 2920002 T BOIREER
IE, TEEIFY, K, L, W AREMISIET

- XEATERER, BEIRBESSEHRUMRN, e cIMREIRT
L
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o FEXRTFIKGEERAVARETRNBRARTH, EAWRBIBENMEIRS. AFI3RSNEGEZ it
XEIATHE (BETEENEE, NEER2. 3S5EARSE)

« XERERN TETIEREAREE SRR EERIARE™ 2, FIIFH1985-20174 (8137
FORNRAFTERITE T KERRAZ. BERIRAZE. URETE. KAF, FEXNHKE
MBFERNXRATTIREMENS, PMEINNEHNRBHEITRS, SHBRETE"

HYRRIZY :
Agriculture
5x10° 1 :
(b) Agriculture 3x10°; (@) 2,100 (@) [ @ Raw data
— ] 1 = ‘ Argriculture Non.linear Fitting -
e 4x10 @ = o o o
%’ o o %90 © = 2x1 0°
% 3x10° @ S 2x10% oo © x .
= S o S
© & =2} ~ o© o Mode! =y0 +AE1)i?1A > ZZC(-x/n )+
g 2X105 o ! 24 X — Equation yA2*(1 -exp(->F<)/t2))
E | @ g \>'</ 6 y0 -2.79983E7 + 4.69216E8
= %105 =% s S S 1x10%41 o g 1x10 m W 2708603213 £ 2708267
7] O (0] [ ] A2 1.505?9E7 i§.7.2792E12
5x1 04 , : , : ' . ' . Bx 1 05 | | | | | | | | > - 05 trf-Squarel 28082 8138671 40:2 242I12E7
1980 1990 YZOOO 2010 2020 1980 1990 2000 2010 2020 5 0x10* 3_0)(1395 4 5x105
ear o = Year oA o Virtual Water (m?)
RAERTTHKE RAERT 2 {E

« BARXNMIEETHEM)LIE?
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Appendices.pdf
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