TeCTbl HA PYHKUUOHANbHYIO dopmy

nekuuva 14



NMPOLIEAYPbLI MOLWIAIOBOIo OTbOPA

1. NOCNAEAOBATE/IBHOIO NPUCOEAMNHEHUA
2. NOCNEAOBATE/IbHOIO YAANEHUA

3. NMPUCOEAUNHEHUNA-YOANEHUA

4. YOANEHUA-NMPUCOEAUHEHUA

Cm.:

MazHyc, Kameoiwes, lNepeceykuil <IKOHOMeEMPUKA.
HayanbHebil Kypc»

Auea3aH, MxumapsaH «[IpuKaadHasa cmamucmuka u
3KOHOMEMPUKa>



NMPOLIEAYPbLI MOLWIAIOBOIo OTbOPA

STATA:
sw reg var_y (varlist1) var_x1... (...),

[ pr(level) | pe(level) | pr(level) pe(level) | pr(level) pe(level) forward ]
[hier] [lockterm1] [Ir] options

pr(#) backward selection

pr(#) hier backward hierarchical selection
pr(#) pe(#) backward stepwise

pe(#) forward selection

pe(#) hier forward hierarchical selection

pr(#) pe(#) forward forward stepwise



MPOLUEAYPbI MOLLATOBOIo OTbOPA

. reg EARNINGS MALE ETHWHITE COLLBARG URBAN ASVABC AGE S

Source | SS df MS Number of obs =
------------- oo F( 7, 562)= 26.33
Model | 9852.78065 7 1407.54009 Prob>F = 0.0000
Residual | 30041.8558 562 53.4552594 R-squared = 0.2470
------------- e T Adj R-squared = 0.2376
Total | 39894.6364 569 70.1135965 Root MSE = 7.3113

EARNINGS | Coef.  Std. Err. t  P>|t] [95% Conf. Interval]
_____________ e BT R e L BT e e
MALE | 3.45469 .623498 5.54 0.000 2.230019 4.679361
ETHWHITE | .8424168 .9654416 0.87 0.383 -1.053898 2.738731
COLLBARG | 1.253548 .9858559 1.27 0.204 -.682864 3.18996
URBAN | 1.033109 .772808 1.34 0.182 -.4848363 2.551054
ASVABC | .1732071 .0435075 3.98 0.000 .0877499 .2586642
AGE | .2590228 .1433373 1.81 0.071 -.0225194 .540565
S| .9598976 .1622137 5.92 0.000 .6412785 1.278517
_cons | -20.36929 4.880397 -4.17 0.000 -29.95534 -10.78325

570



NMPOLUEAYPbLI NMOLLATOBOIro OTbOPA

.sw reg EARNINGS MALE ETHWHITE COLLBARG URBAN ASVABC AGE S, pe(.15)
begin with empty model
p =0.0000 < 0.1500 adding S
p =0.0000 < 0.1500 adding MALE
p =0.0000 < 0.1500 adding ASVABC
p =0.0565 < 0.1500 adding AGE

.sw reg EARNINGS MALE ETHWHITE COLLBARG URBAN ASVABC AGE S, pr(.15)
begin with full model

p =0.3833 >=0.1500 removing ETHWHITE

p =0.2300 >=0.1500 removing URBAN

p =0.2013 >=0.1500 removing COLLBARG

. Source | SS df MS Number of obs= 570

. + F( 4, 565)= 45.05

- Model | 9647.38895 4 2411.84724 Prob>F = 0.0000
Residual | 30247.2475 565 53.5349513 R-squared = 0.2418

. + Adj R-squared = 0.2365

. Total | 39894.6364 569 70.1135965 Root MSE = 7.3168

EARNINGS | Coef. SLd.- et st P>|t] [95% Conf. Interval]
MALE | 3.542326 .6215357 5.70 0.000 2.321524 4.763129
S| .9885847 .1598943 6.18 0.000 .6745249 1.302645
ASVABC | .182249 .0415634 4.38 0.000 .1006114 .2638866
AGE | .2735131 .143115 1.91 0.056 -.0075893 .5546155
_cons | -20.05516 4.855838 -4.13 0.000 -29.59285 -10.51746




MPOLUEAYPbI MOLLATOBOIo OTbOPA

. sW reg EARNINGS MALE ETHWHITE COLLBARG URBAN ASVABC AGE S, pe(.05) hier
begin with empty model

p =0.0000 < 0.0500 adding MALE

p =0.0057 < 0.0500 adding ETHWHITE

p =0.0897 >= 0.0500 testing COLLBARG

Source | SS df MS Number of obs = 570
————————————— e IR F( 2, 567)= 19.08
Model | 2515.78772 2 1257.89386 Prob>F = 0.0000
Residual | 37378.8487 567 65.9238954 R-squared = 0.0631
————————————— oo Adj R-squared = 0.0598
Total | 39894.6364 569 70.1135965 Root MSE = 8.1194

EARNINGS | Coef. Std.Err.  t  P>|t|] [95% Conf. Interval]
______________________ B T la, 15wt - Sy LBk Sl L5 S qael SO0 BF i, Wm s L5 Rl
MALE | 3.655179 .6887306 5.31 0.000 2.302404 5.007953
ETHWHITE | 2.766774 .9974825 2.77 0.006 .8075625 4.725986
_cons | 8.915434 .9826909 9.07 0.000 6.985275 10.84559



MPOLUEAYPbI MOLLATOBOIo OTbOPA

.sw reg EARNINGS AGE S ASVABC COLLBARG MALE URBAN ETHWHITE, pr(.15) hier

begin with full model
p =0.3833 >=0.1500 removing ETHWHITE
p =0.2300 >=0.1500 removing URBAN
p =0.0000 < 0.1500 keeping MALE

Source | SS df MS Number of obs = 570
————————————— e IR F( 5, 564)= 36.41
Model | 9734.90813 5 1946.98163 Prob>F = 0.0000
Residual | 30159.7283 564 53.4746955 R-squared = 0.2440
————————————— oo Adj R-squared = 0.2373
Total | 39894.6364 569 70.1135965 Root MSE = 7.3126
EARNINGS | Coef. Std. Err. t P>|t| [95% Conf. Interval]
_____________ JEEE T N RN S s N T RN A ST

AGE | .2612717 .1433541 1.82 0.069 -.0203015 .5428448

S| .9839398 .1598455 6.16 0.000 .6699746 1.297905

ASVABC | .1830015 .0415442 4.40 0.000 .1014014 .2646017
COLLBARG | 1.255857 .9816639 1.28 0.201 -.6723063 3.184021
MALE | 3.487598 .6226571 5.60 0.000 2.264588 4.710608
_cons | -19.73568 4.859525 -4.06 0.000 -29.28065 -10.1907



b Gl - L T STl s T

TECTbl HA $YHKUUNOHAJIbHYIO $OPMY

RESET Tect Pamcesn

J-tect laBnacoHa u MakKuHHOHa
PE-Tect MakKnHOHa

MeTtopn 3apembku

Tect Kokca-bokca

PC-tect AmMemuun (AKkauke)
UHdopmaunoHHbIU KpuTepun LLiBapua
UHPOpMaLMOHHDbIN KpuTtepun AKamnke



RESET Tect Pamcesn

Regression Equation Specification Erorr Test

H,:

T T

Y, =xp+¢&; Xt=(x1t,...,xkt); =400

Y, :Xt[}+a2yt TSR 0 SRS LA
a=0

2 m
yt:XtB+]/21xlt+---+7/m1xlt+---+51x1tx2t+...
vy=0,0=0



RESET Ttect Pamcen
Regression Equation Specification Erorr Test

.reg EARNINGS MALE ASVABC AGE S
Source | SRR -ATYS Number of obs= 570
F( 4, 565)= 26.01

Model | 5971.29146 4 1492.82286 Prob>F = 0.0000
R-squared = 0.1555

Residual | 32425.7456 565 57.3907002
Adj R-squared = 0.1495
Root MSE = 7.5757

-+
T

Total | 38397.0371 569 67.4816117

EARNINGS | Coef. Std.Err.  t P>|t| [95% Conf. Interval]

MALE | 2.873136 .6445776 4.46 0.000 1.607075 4.139197
ASVABC | .1258984 .0434857 2.90 0.004 .040485 .2113119
AGE | .1794028 .1450898 1.24 0.217 -.1055785 .4643842
S| .8348173 .1601258 5.21 0.000 .5203028 1.149332
_cons | -12.03274 5.008224 -2.40 0.017 -21.86975 -2.195733

. ovtest . ovtest,rhs

Ramsey RESET test using powers of the fitted values of EARNINGS Ramsey RESET test using powers of the independent variables
Ho: model has no omitted variables

Ho: model has no omitted variables
F(9,556)= 2.50

F(3,562)= 3.26
Prob>F= 0.0213 Prob>F= 0.0082



Bbibop nepemeHHbIX perpeccuu:
B/IOXKEHHbIE U HEB/IOXXEHHbIe moaenu

BnoxeHHaa mofienb ABNAETCA YaCTHbIM C/ly4aemM (orpaHMYeHHoW Bepcueit)
b6onee obLien mogenu

HeBnoXeHHble mogenn nmeroT pa3Hble H360pb| nepemeHHbIX

BNOMEHHEE MO OENA HEENOXEHHLIE MO OE NMA

_ T

A S, K 4 ¢ “1.'"'-.

l-[f ] l,:l ) :ILK r}l _“I

T N r . w_

ke __H'f. - L i
A A 4
4 810JiC 4 B
Y = b+ bX, Y2 =B +b X, +bZ

BnoxeHHble moaenu HenocpeaCrBeHHO CPaBHUMbI.
CpaBHEHMe HeB/10OXKEHHbIX MO,EI,GJ'IEVI BO3MOMHO TOJIbKO C
NOMOLLBbKO CrneunazibHbIX npoueayp.



J-tect A3BuacoHa-MakKMHHOHA
CpaBHeHMe HeBNOXXEHHbIX MOAEHEVI

A: y=xp+g x=(X,....X,)

(z

B Y=ZyHn 2=(Z7. L))

C: y=xp(1-6)+zys+u
0 =0:C=Ao=l»C=8

0,P,y HE MOryT OBITH MACHTU(UIIMPOBAHBI OJTHOBPEMEHHO



J-tect A3BuacoHa-MakKMHHOHA
CpaBHeHMe HeBNOXXEHHbIX MOAEHEVI

A: y=xp+g x=(x,....X)

(z,,..,2,,) = 155

B: y=zy+v, z
y=xB(1—§)+z§(§+u:xB*+§§B, B*=B(1—5)

H,: 0=0
H: 0#0

/N

5.l oy e 5 e 1 O B

s.e.0




J-tect A3BuacoHa-MakKMHHOHA
CpaBHeHMe HeBNOXXEHHbIX MOAEHEVI

A: y:XB+£; X:(X19°-'9Xk):>B;yA
B: y=zy+v;, z=(z,...,Z,)

y:xﬁ5+zy(l—5)+u=§A5+zy*, Yy =v(1-95)

H,: 6=0
H : 0+#0

N\

S s e e O g

s.e.0




J-TecT owmnbouHoI cneundukaumum 38UACOHa-
MaKkKMHHOHa Ana HeBNOXKEHHbIX moaenei

VAN AN

A ’ / /
Y =b+bX, +bX, Y =b+bX +bZ

1. OueHuBaeTca ypaBHeHMe perpeccumn (A)

2. PacyeTHble 3HaYeHMnA 3aBUCMMON NnepemeHHon u3 mogenu (A)
BKAtOYatoTCs B moaenb (B) B KauecTBe A0NO/IHUTE/IbHOM
0bbACHAIOWEN NEepeEMEHHOM

A
B g "\ " ny A4

3. [MpoBOAUTCA OLEHKA yyylleHUAa moaenm no F-Kputepuio
4. [lenaetca cMMMeTPUYHaA npoueaypa



J-TecT owmnbouHo cneundukauum [13BUACOHa-
MaKKMHHOHa Ana HeBNOXKEHHbIX moaenei

B pe3ynbTarte NpUMeHEHUA TECTAa BO3MOXKHbI YeTblpe cay4yasn:

1. Moaenb (A) 3HaYumo yny4dwaercs, a (B) — HeT.

BbiBoA: BbiOMpaem mogens (B).

2. Mopaenb (B) 3Haunmo ynydwaertcs, a (A) — HeT.

BbiBoA: BbibMpaem mogens (A).

3. O6e mogenm 3HaYMMOo yNy4yLlatoTCA.

BbiBOA: HM OAHA M3 HUX HE MPUTroaHa.

4. 0be moaenun yny4latroTca He 3HaYMMO.

BbiBOA: JaHHbIX HEAOCTAaTOYHO, YTOObI Pa3/IMYNTb KAYECTBO

Mmoaenemn.



PE-tect MakKMHHOHA
CpaBHeHue HeBJ/1I0OXKEeHHDbIX Mo.qeneﬁ

A: y=xB+g :>|A3,)Af

B: In(y)=xy+g, =7,In(y)

Gy =x[}+5(ln(§7)—ln(y))+u
0=0: C=4

H,, : o =0= BepHa JIUHEWHAs MOJEIb

H 0 # () = nuHelHas MOAeIIb HE BEpHA

N\

SipEara s GO S Saiea)

s.e.0

les




PE-tect MakKUHHOHA
CpaBHeHUne HeBJ/10XKEeHHbIX Mop,enev’l

A: y=xB+g :>[A3,)Af

e

B: In(y)=xy+g, = ¥.In(y)

D: ln(y) = xy+p(§7—exp[ln(/?)})+v
p=0: D=8

H,:

H, : p# 0= nor-nmuHenHas MOJEJIb HE BEpHA

0 = 0 = BepHa JIOr-JTMHEHHAS MOJICTb

N\

SR G g e 10 e

s.e.0




PE-tect MakKUHHOHA
CpaBHeHUne HeBJ/10XKEeHHbIX Mop,enev’l

A: y=xp+g
B: In(y)=xy+s,

C: y=x+5(In(y)-In(y))+u

D: In(y)= xy+p(y exp[ J)

Hcxonnr:
1. H

w » H;;, = o0 =0mnpoxomur, p =0 He IPOXOINUT => BBIOMPAEM MOJEIb A

T

o = 0 =0npoxomut, p = 0 IPOXOAUT => MOJEJIH SKBUBAJIECHTHBI

H
o1 » H,, = 0 =0He npoxonur, p =0 npoxoaur = BbIOMpaeM Mozeib B
00 - H

H

D
3.
4

S

ol »H,, = 0 =0He npoxoaut, p =0 He IPOXOIUT => MOJEJIH HE aJCKBATHBI



PE-tect MakKKMHHOHA
CpaBHeHUe HeB/1OXKEeHHDbIX MOAEHEVI

.reg EARNINGS S
EARNINGS | Coef. Std.Err.  t P>|t|] [95% Conf. Interval]
_____________ HEL R e TAE W e sawCl st o= Tl A S L o S2E AN
S| 1.073055 .1324501 8.10 0.000 .8129028 1.333206
_cons | -1.391004 1.820305 -0.76 0.445 -4.966354 2.184347
. predict EARN_hat
. g lg_EARN_hat=log( EARN_hat)

. g IgEarn=log( EARNINGS)
.reg IgEarn$S

lgEarn |  Coef.  Std. Err. t P>[t] [95% Conf. Interval]
L R Al L O L e B e STy AR DS B e Sl e T B g e
S| .0792256 .0082061 9.65 0.000 .0631077 .0953435
_cons | 1.358919 .1127785 12.05 0.000 1.137406 1.580433
. predict IgEARN _hat
. 8 EARN_exp_log=exp( IgEARN_hat)

. g dEARN= EARN_hat- EARN_exp_log
. g dLgEARN=Ig_EARN _hat- IgEARN _hat



PE-tect MakKKMHHOHA
CpaBHeHUe HeB/1OXKEeHHDbIX MOAEHEVI

.reg EARNINGS S dLgEARN

EARNINGS | Coef. Std.Err.  t P>|t| [95% Conf. Interval]

_______________ Ry e ey T I S B e s A ke
S| 1.089211 .135206 8.06 0.000 .8236454 1.35477

dLgEARN | -5.783632 9.591753 -0.60 0.547 -24.62334 13.05607
_cons | -.8961894 1.997658 -0.45 0.654 -4.819902 3.027523

lgEarn |  Coef. Std.Err.  t P>|t| [95% Conf. Interval]
_____________ el CleC e R TR ol Sty e LR TN - ke LR T U R T
S| .0723465 .0112963 6.40 0.000 .0501589 .0945342
dEARN | .0582987 .0657774 0.89 0.376 -.0708984 .1874957
_cons | 1.362541 .1128738 12.07 0.000 1.140839 1.584243



CpapHeHHE PA3THUHBIX MOJENeH ITapHOH perpeccHH

Meton 3apemMOKH

[ Iprverym 1719 BeIOOpa U3 ABYX (hopM
MOIeNel (HeCcpaBHUMBIX HEIIOCPEICTB €HHO), B
OTHOM 13 KOTOPHIX 3aBHCcHMad IepeMeHHasd
BXOIUT C JOTapHudMOM, a B APYTOH - HET




CpapHeHHE PA3THUHBIX MOJENeH ITapHOH perpeccHH

Meton 3apemMOKH

1. BriyucsieM cpeiHee reOMeTpPHUECKOE ZHAYEHHH 3aBHCHMOH

HEIJEMEHHGfI HBCC CC SHAYCHHA ACIIMTCHA Hd 3TO CpCcHCC

]. = - - roo
—(ln+Hnk+ . Hnk, )

T, * FA I i i ra FA | ¥]
IIE — I.T .l'II I:;;‘.IIII I 11 pE .} » — I ; .l'II E N

2. PaccuHTLIBAIOTCA JIHHEHHAS H JOTapH@MHY ecKas perpeccHd H
CpaR HHEAIOTCS SHAYeHHS HX CYMMbI KBaJIpaToOB OCTaTKoE (S5K)

+

Y, =+ BX, +u ; SSR|InY, =a, + 5, X +u ;SSR
3. Beiuuciosaem IE-CTE[IHCTHI{}’ 71 OI[eHKH SHAYHMOCTH pasIHYHH

) SlS'R].

" ‘ o 22

/ T Y /
4. CpapHHBaeM ¢ KPHTHYECKHM ZHA4YeHHEM Iz-pﬂCHpEI[E.]'IEHHH C
OHOH CTeNeHbI0 CEODOBI, PAsTHYHA SHAYHMEI, €CITH ;'(2:} ;'(ZEPHT_




MeToa 3apembKku

Y=8+5,X+u
logY =4+ 5,X+u

Y* =Y /cpenHee reoMeTpuueckoe Y

Y*=8+B,X+u
logY*= B+ B, X +u

n larger RSS

“lo ‘a
2 Be smaller RSS z ()




MeToa, 3apembku
1
X

riofky Jor

. means EARNINGS

Variable | Type Obs Mean [95% Conf. Interval]
_____________ i MR T e LI et AN R T IR e

EARNINGS | Arithmetic 570 13.11782 12.44201 13.79364
| Geometric 570 11.36039 10.88473 11.85684
| Harmonic 570 10.00975 9.617686 10.43514

. 8 EARNSTAR= EARNINGS/11.36039

. g LGEARNSTAR=log( EARNSTAR)

16



MeToa 3apembKku

EARN* = EARNINGS / cpennee reomerpuueckoe EARNINGS

.reg EARNSTAR S

Source | SS df MS Number of obs= 570
. F( 1, 568)= 65.64
Model | 30.818438 1 30.818438 Prob>F = 0.0000
Residual | 266.698183 568 .469539054 R-squared = 0.1036
+ Adj R-squared = 0.1020
Total | 297.516621 569 .52287631 Root MSE = .68523
EARNSTAR | Coef. Std.Err. t P>|t] [95% Conf. Interval]

S| .0944558 .0116589 8.10 0.000 .0715559 .1173557
_cons | -.1224433 .1602326 -0.76 0.445 -.4371641 .1922775

. reg LGEARNSTAR S

Source | SS df MS Number of obs= 570
+ F( 1, 568)= 93.21
Model | 21.6812541 1 21.6812541 Prob>F = 0.0000
Residual | 132.120642 568 .232606765 R-squared = 0.1410
+ Adj R-squared = 0.1395
Total | 153.801896 569 .270302103 Root MSE = .48229
LGEARNSTAR |  Coef. Std. Err. t P>|t] [95% Conf. Interval]

-+
T

S| .0792256 .0082061 9.65 0.000 .0631077 .0953435
_cons | -1.071213 .1127785 -9.50 0.000 -1.292727 -.8496997

17



MeToa 3apembKku

n. larger RSS 570 fans 266.7 2002

2 8¢ maller RSS2 132.1

y2. = 10.83,1d.f 0.1%

Monynorapudmuyeckaa moaenb
6bonbwe nopaxoaut Ha 0.1% ypoBHe
3HAUYMMOCTHU

19



CpapHeHHE PA3THUHBIX MOJENeH ITapHOH perpeccHH

MeTton bokca-Kokca (Box-Cox)

A
mpu A=1 TIpeBpaniaeTcsd B IMHEHHYIO (hYHKITHIO

y'-1
1
a rpu A—0 Heie:{ﬂm/n B JIOTapH (M




CpapHeHHE PA3THUHBIX MOJENeH ITapHOH perpeccHH

Meton bokca-Kokca (DBQX-CGXQKH

1. IIpeobpaszyeM 3aBHCHMY IO epeMEHHYIO [0 MeTOAY 3apeM

1. . ] .
o —(InR+nH+. HnF,)

2. PaccuHTBIEAEM HOBLIE epeMeHHbIe (Ipeobpasopanne Bokca-Kokca)

IIpH 3HAYeHHSX Aorlgo0.

4. BoiOHpaeM MHHHMATLHOE 3HAYeHHEe CYMMbBI KBaParoB OCTAaTKOB
(SSR ), pLIDHpaeM OJIHY H3 KpaHHHX perpeccHi, K KOTOpoil Omu:ke
TOYKA MHHHMY Ma




BOX-COX TESTS
EARN* = EARNINGS / geometric mean of EARNINGS

. boxcox EARNSTAR AGE S SEX , model(theta) nolog

Number of obs = 570
LR chi2(4) = 122.13
Log likelihood = -367.8914 Prob>chi2 = 0.000

EARNSTAR | Coef. Std.Err. z P>|z| [95% Conf. Interval]
/lambda | .6167905 .634108 0.97 0.331 -.6260383 1.859619
/theta | -.2561972 .0677446 -3.78 0.000 -.3889742 -.1234203

Test Restricted Estimates of scale-variant parameters
HO: log likelihood chi2 Preab S chiZs wemt CRkis g o = F R TR o e i h T
theta=lambda=-1 -423.15698 110.53  0.000 | Coef.
theta=lambda= 0 -376.24123 16.70 (R e RS ST i - L e R T T 7 TR
theta=lambda= 1 -579.52174 423.26 0.000 Notrans |
_cons | -1.921976
____________________ A e X oy b
Trans AGE | .026491
S| .2225095
_____________ W ¢ i JT

/sigma | .4613885



BOX-COX TESTS
EARN* = EARNINGS / geometric mean of EARNINGS

. boxcox EARNSTAR AGE S SEX , model(rhsonly) nolog
Estimating full model

Number of obs = 570
LR chi2(4) = 88.29
Log likelihood =-579.35478 Prob>chi2 = 0.000

EARNSTAR | Coef. Std.Err. z P>|z| [95% Conf. Interval]

e

/lambda | 1.442164 .7869089 1.83 0.067 -.1001486 2.984477

Test Restricted LR statistic  P-Value Estimates of scale-variant parameters
HO: log likelihood  chi2  Prob>chi2 = e -
| Coef
lambda =-1 -585.58984 12.47 s 010 (oL AT R e A g o
lambda= 0 -581.35271 4.00 0.046 Notrans |
lambda= 1 -579.52174 0.33 0.563
_cons | -.4541757
_____________ et D e e T
Trans |
AGE | .0052884
S| .030497
SEX | .2244905
_____________ HE el e e

/sigma | .6686285



BOX-COX TESTS
EARN* = EARNINGS / geometric mean of EARNINGS

. boxcox EARNSTAR AGE S SEX , model(lhsonly) nolog

Number of obs = 570
LRchi2(3) = 121.78
Log likelihood = -368.06337 Prob>chi2 = 0.000

EARNSTAR | Coef. Std.Err. z P>|z| [95% Conf. Interval]

4
T

/theta | -.252988 .0674564 -3.75 0.000 -.3852001 -.1207759

T e TSRS s R Sty I gl Estimates of scale-variant parameters
F0" 7 clog likeTthPodEs « ehiZs = Probsetiide « v 7 tei o « o702 Ta e -5t e o R
theta=-1 -422.73619  109.35 0.000 | Coef.
theta= 0 -375.39583  14.66 o AT AT I S o ey S P EAE———
theta= 1 -579.52174 422.92 0.000 Notrans |
AGE | .0075793
S| .081562

SEX | .2278146
_cons | -1.743971
_____________ = g D A

/sigma | .4615277



BOX-COX TESTS
EARN* = EARNINGS / geometric mean of EARNINGS

. boxcox IgEARNSTAR AGE S SEX , model(rhsonly) nolog

Number of obs = 570
LR chi2(4) = 120.20
Log likelihood = -375.35439 Prob>chi2 = 0.000

ISEARNSTAR | Coef. Std.Err. z P>|z| [95% Conf. Interval]

e

/lambda | .811331 .6457532 1.26 0.209 -.454322 2.076984

Estimates of scale-variant parameters
Test Restricted LR statistic P-Value P

HO: log likelihood  chi2 Prob > chi?2

| Coef.
lambda="1" $2380.30004% *-9.89¢5 10,002 1 L REE Lt s St e d=biotl
lambda= 0 -376.24127 1.77 0.183 Notrans |
lambda= 1 -375.39587 0.08 0.773 _cons | -1.690962
_____________ ALE SBT TR, T oo
Trans |
AGE | .0182433
S| .1343269
SEX | .2448187
_____________ Al Al b R

/sigma | .4674691



Tect owunbouyHOM cneuuduKkaunm Amemmmn
(AkauKe)

ABnseTca BApMaHTOM CKOPPEKTUPOBAHHOIO
KoadduuUMeHTa geTepMUHALNN N NPEBOCXOAUT €ro

 RSS-(n+m)

n—m

PC

Bbibnpaetcs ypaBHEHME C MEHbLUMM 3HavyeHunem PC

Cmbicn Tecta AMemunm B TOM, YTO OH No3BoadeT
MWUHUMUN3UPOBATb CPEAHIOI OLLNDOKY OLEHKU b

MSE =Var(b) + (cmewenue b)’



UHPOPMALIUMOHHbIE KPUTEPUN

A Ay
1' yt:f(Xt98t); Xt:(Xlw'"’Xlt)
2 yt:g(ZI’DI); Zz:(th>""th)

AIC (Akaike information criterion):

2k
AIClzzkln(RSSj; AICOe=er 200
n n n

SIC (Schwarz information criterion):

k
sicy = Kn(n) h{RSS j; SIC2 = pn 295
n n n

ITepBrie MHOUTENH - kind of degree of freedom penalty factor

COOTBECTBEHHO:
YEM MEHBIIE 3HAYEHUE MH®OPMALIMOHHOI' O KPUTEPENA,
TEM MOJEJIb JIVUIIIE



BOX-COX TESTS

EARN* = EARNINGS / geometric mean of EARNINGS

.reg EARNSTAR S

Source | SS df MS Number of obs = 570
+ F( 1, 568)= 65.64
Model | 30.818438 1 30.818438 Prob>F = 0.0000
Residual | 266.698183 568 .469539054 R-squared = 0.1036
+ Adj R-squared = 0.1020
Total | 297.516621 569 .52287631 Root MSE = .68523
EARNSTAR | Coef. Std.Err. t P>|t] [95% Conf. Interval]

-+
T

S| .0944558 .0116589 8.10 0.000 .0715559 .1173557
_cons | -.1224433 .1602326 -0.76 0.445 -.4371641 .1922775

.reg LGEARNSTAR S

Source | SS df MS Number of obs= 570
+ F( 1, 568)= 93.21
Model | 21.6812541 1 21.6812541 Prob>F = 0.0000
Residual | 132.120642 568 .232606765 R-squared = 0.1410
+ Adj R-squared = 0.1395
Total | 153.801896 569 .270302103 Root MSE = .48229
LGEARNSTAR |  Coef. Std. Err. t P>|t] [95% Conf. Interval]

-+
T

S| .0792256 .0082061 9.65 0.000 .0631077 .0953435
_cons | -1.071213 .1127785 -9.50 0.000 -1.292727 -.8496997

. icomp

Information criteria
AIC =1186.66424
SBIC =1191.00988
ICOMP =1191.96900

.icomp

Information criteria
AIC =786.29502
SBIC =790.64065
ICOMP = 791.59977
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UHO®OPMALMUOHHbLIE KPUTEPUU
EARN* = EARNINGS / geometric mean of EARNINGS

. quietly reg EARNSTAR S
. fitstat, saving(IC)

Measures of Fit for regress of EARNSTAR

Log-Lik Intercept Only: -623.498 Log-Lik Full Model: -592.332

D(568): 1184.664 LR(1): 62.331
Prob > LR: 0.000

R2: 0.104 Adjusted R2: 0.102

AlC: 2.085 AIC*n: 1188.664

BIC: -2419.657 BIC": -55.985

(Indices saved in matrix fs_IC)

. quietly reg IgEARNSTAR S
. fitstat, force u(IC)

Measures of Fit for regress of ISEARNSTAR

Current Saved Difference
Model: regress regress
N: 570 570 0
Log-Lik Intercept Only: -435.453 -623.498 188.044
Log-Lik Full Model: -392.148 -592.332 200.185
D: 784.295(568) 1184.664(568) -400.369(0)
LR: 86.611(1) 62.331(1) 24.281(0)
Prob > LR: 0.000 0.000 -0.000
R2: 0.141 0.104 0.037
Adjusted R2: 0.139 0.102 0.037
AIC: 1.383 2.085 -0.702
AIC*n: 788.295 1188.664 -400.369
BIC: -2820.026 -2419.657 -400.369

BIC": -80.266 -55.985 -24.281



Konen gexkiuun



