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test 0000000 400000000

test coeflist [0D 1]
test exp = exp [ = ... ] (00 2]
test [ eqno | [ : coeflist | (00O 3]
test [ eqno = eqno [ = ... |] | : coeflist | [00 4]

og 2
test exp = exp [= ... ]

0000000ooooguodddddepver 0 x1,x2,x30000000000000

test x1+x2 = x3
goboobOo0 x,x20000000000 x300000000D0O0ODODO0ODODOOODOOOO exp
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test x1+x2 = x3+x4 = x5+x6
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test _b[x1]+Db[x2] = b[x3] OOO0O test _coefl[xl]l+_coef[x2] = _coef [x3]
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test [#2]x1+[#2]1x2 = [#2]x3
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test [fordlxil+[ford]x2 = [ford]x3
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test [ford]xl+[ford]x2 = [buick]x3
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> Example 1: 00O 1

Example 000OO0O0O census3.dta0 000 5000000000000 0O0ODOODOOOCOOOOOO0OO
goboobobdveratedoogoogoboobbooboobbooobooboon

go go
medage goobobooooon
region 0000 (1 =Northeast, 2 =North Central, 3 =South, 4 = West)

gobooboobbooboon
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. use http://www.stata-press.com/data/r14/census3.dta *!

(1980 Census data by state)

00 regress 0000000000000 0000O0ODDOOOOO c.medage#c.medage [ medage? 0 O
0000000000000 00O0000D0O00o0O0 [Ul 11.4.3 Factor variables (mwp-028) 0O O
ooooooo

. regress brate medage c.medage#c.medage i.region, nofvlabel *2

regress brate medage c. medage#c. medage i.region, nofvlabe

Sour ce SS df MS Nunmber of obs = 50

F(5, 44) = 100. 63

Model 38803. 4208 5 7760.68416 Prob > F = 0. 0000

Resi dual 3393. 39921 44 77.1227094 R- squar ed = 0.9196

Adj R-squared = 0.9104

Tot al 42196. 82 49 861. 159592 Root MSE = 8.782

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

medage -109. 0958 13. 52452 -8.07 0. 000 -136. 3527 -81.83892
c. medage#

c. nedage 1.635209 . 2290536 7.14 0. 000 1.173582 2.096836

regi on

2 15. 00283 4.252067 3.53 0. 001 6. 433353 23.57231

3 7.366445 3. 953335 1.86 0. 069 -.6009775 15. 33387

4 21.39679 4.650601 4. 60 0. 000 12. 02412 30. 76946

_cons 1947. 611 199. 8405 9.75 0. 000 1544. 859 2350. 363

test U0 O00O0O0O0O0DOOO0DOOOOO0ODOOODOODOOODOOODOOOODOODODOOD0OD 3.region
gooboocooOoOoOoOoObDOOoOoOooOOoOooDoo

e Statistics > Postestimation > Tests, contrasts, and comparisons of parameter estimates
> Linear tests of parameter estimates > Launch 0 00O
e test IO O0O: Main O 0O: Specification 1: Test type: Coefficients are 0

Test these coefficients: 3.region

*1 0000000File > Example Datasets [> Stata 14 manual datasets 0 0 O 0 Base Reference Manual [R] O test 0000
goobooooooo

*2 0000000 Statistics > Linear models and related > Linear regression [0 Onofvlabel 00000000 ODOOO
ooooo0ooooooooooon
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test - Test linear hypotheses after estimation ul
Main | Options | Specification 1

Specification:
Test type

[Gueﬁil:ients are (I -

Test these coefficients:
Aregion -

Press "Create” to df

25 Y E

01 test00000 -MainOO

test (3.region)
(1) 3.region =0

F( 1, 44) 3. 47
Prob > F = 0.0691

FOOOO F(1,44) =3470000000 p00 0.0691 000000000000000OOOOO 10%

00000 3.region0 0000 000000000 OOODODODOS% 0D0000000O0O0OO0OOOO
gogo

OO0 test UO0O0UOOOO000ODO0OO 3.regionO00O0 regress0000000O0O0OO0OONOTregress
0000000 3.region00000000¢t000D0 186000 p0O0 006900000000000
00000000000000 10000 FOOO #00000000000000000000O0O0
1.86° ~ 347000000 <

[ Technical note
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gbooooboobooooobooboooobooobobooboOooOooboboobOooboooOoOobOooOooboooon
WaldOOOOOOOOOODOO0O0OO0O0O000O0000o00¢to000000 000000000000
O0000testD FOOODOOD x2000000000000000000 t
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> Example 2: 00O 2

oobooooooooooo

> Example 3: 00O 2

oobooooooooon

> Example 4

goboooobooboon

> Example 5: 0000000

oobooooooooooon

> Example 6

ooboooooooooo

> Example 7: varlist 0 0 O

oobooooooooooo

> Example 8: 0 00O

oobooooooooon

> Example 9: 00000000
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> Example 10
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4. 0JO040dd

0000 (joint hypothesis) 000 0000000000000 0OOO 100000000OO0DOODODOODO
ggoooooooboboboobooooooooooboooboobbbobooooooobobbbobbooboa
mtest(multiple testing) 00000 OO0
ooooo 200

. test [price=weight], common constant

gobooboobbooobooboobobooboobboon

test [price=weight], common constant

(1) [price]foreign - [weight]foreign =0
( 2) [price]_cons - [weight]_cons =0

chi2( 2) 51.23
Prob > chi2 = 0. 0000

OO00oOooooopoOoOgoooo0bOO pddbDO0OOOforeign, consOO0O0O0OOOO0OD0OOOODOOOO
goooobobo

e Statistics > Postestimation > Tests, contrasts, and comparisons of parameter estimates
> Linear tests of parameter estimates > Launch 0 0O O
e test IO OO: Main 00O : Specification 1: Test type: Coefficients equal between equations
Equation: price — Add
Equation: weight — Add
Test these coefficients: 0 O
e Options 00 : Test only variables common to all the equations: v/
Include the constant in coefficients to be tested: v’
Do multiple testing: No adjustment 0O OO OO0
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-
5] test - Test linear hypotheses after estimation

ESNpE—==)

Ml ain Optiore |

V| Do multiple testing

Adjust p-values by:
@ Mo adpstment

*) Bonferroni

~ Holim

") Sidak

[ Display estimated constrained cosfficients
Test hypothesis jointh with previousky tested hypotheszes
Suppress the output

[#] Test onby variables comman to all the equations

[F]Include the constant in coefficients to be tested

| Do not sze survey DF adjustment for joint tests

| Pesform test with the constant, then drop terms watil the test becomes
nongingular, then test without the constant on the remaining terms

Adjust for =mall sample

@0

oK | Cancel || Submit |

07 testO00OO0O0O - Options 0O

test ([price = weight]),

nt est (noadj ust) conmon const ant

(1) [price]foreign - [weight]foreign
( 2) [price]_cons - [weight]_cons =0
chi 2 df p
(1) 23. 07 1 0. 0000 #
(2) 11. 17 1 0. 0008 #
al | 51.23 2 0. 0000

# unadj usted p-val ues

0

gooobooobogoboooococooOd pbboDbOO0OObOODOOODOOODODODOOOODODOODDOODOOO
O0DO0O0 1000000000000 0O0 test00O0O00ODODOOOODDOOODOOODOO

. test [price = weight]: foreign
test [price = weight]: foreign
(1) [price]foreign - [weight]foreign =0

chi2( 1)
Prob > chi 2

23.07
0. 0000
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. test [price = weight]: _cons
test [price = weight]: _cons
(1) [price]_cons - [weight]_cons =0

chi2( 1)
Prob > chi 2

11. 17
0. 0008

gooboobooboooobooboooobooboob bbb bobboobboobbooboo
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gobbooobbD0O0Omtest 000000 IBonﬂnToni,Sidék,I{ohn,D gbobooooooobabooof
000000 BonferroniOOOOODOO0OO test00O0OOOOOO

. test ([price =

weight]), mtest(bonferroni) common constant

test [price = weight]: _cons
(1) [price]_cons - [weight]_cons =0

chi2( 1) = 11. 17

Prob > chi2 = 0.0008
test ([price = weight]), ntest(bonferroni) conmmon constant
(1) [price]foreign - [weight]foreign =0
( 2) [price]_cons - [weight]_cons =0
chi 2 df p

(1) 23.07 1 0. 0000 #
(2) 11.17 1 0.0017 #
al | 51. 23 2 0. 0000

# Bonferroni-adjusted p-val ues




