Worksheet 1
Examining the GammaFitTollboothData.xls  and RegressionFitMorocco.xls  Excel Spreadsheets
1. Open the GammaFitTollboothData.xls Excel worksheet file.

2. Go to the Data sheet and examine the format of the data.
3. Do the following to examine some of the Visual Basic Programs attached to this file.
i. If the Visual Basic Tool bar is not activated then go to View>Toolbars>Visual Basic
ii. Click on the Visual Basic Editor icon on the VB Tool bar.  This opens the Visual Basic Macros/programs page.
iii. If the 'Project Explorer' window is not already displayed on the screen then open it by going to View>Project Explorer.   This window shows a list of the worksheets (Excel Objects) and a list of the Modules.  Click on the + sign next to the word Modules to open the Modules file and display a list of all the names of the individual modules attached to this excel file.  Double clicking on the name of an individual module in this list brings up the programs belonging to that module.
4. Double click on the ‘LogLikelihoodCalc’ module.  This displays all the programs /functions involved in calculating the loglikelihood.

5. Scroll down to the LogPdf() function.  This contains the log pdf of the distribution fitted  to the data.  In this example it is a gamma pdf with two parameters: Alpha = Par(1) and Beta = Par(2). [What is the mean and variance of the distribution?]
6. The spreadsheet also calculates a performance curve (rather like, but not actually a regression function, why not?) this is done in the module ‘PerfIndexandCI’. Double click on the name of this module in the list of modules and this brings up the routines in the module. The Eta() Function at the end of this module is the Performance Index. Examine the form of this function and verify that it is the one mentioned in the Lecture Notes. This function is calculated and confidence intervals calculated for it using the control buttons on the Performance Index worksheet.
7. Examine the RegressionFitMorocco.xls spreadsheet in the same way.

8. The ‘LogLikelihoodCalc’ module contains the logpdf function used in the regression model. Check that you can see what the difference is compared with the toll booth example.

9. You should have noted in the previous step that the regression function Eta() is used explicitly in the calculation of the logpdf. The regession function Eta() is immediately below the logpdf function. Verify that it is the one mentioned in the lecture notes.
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