Multiple Regression Analysis with Qualitative
Information
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Summary

Binary Dummy:

1. EIZERM: Bm 1T EURESR
o IANTEHIN, ESEEIRM-1MEUEE,
o IRAIANTEAIN, AIIKMMEIEE.
2. RPN ERIER:
o NEEEEES
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3. B IEURERSE X, BET0k

xishanyu?2.github.io


file:///C:/Users/zzyna/Documents/Obsidian%20Vault/xishanyu2.github.io

Multiple Categories Dummies:

1.[BIf c. : EEBITTE c.x#ic.x  c.x#c.y
: }"ETUQ% i.Dummyl1#i.Dummy?2

2. WAl = A

3. BEFHERNEIZE

4. EIZEREBEARENRER, MEHERE!
5. RIS E: gen dummy = (HIBiZAE)
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Interactions with Dummies:

*Example 7.10: Log Hourly Wage Equation
reg lwage i.female##i.educ c.exper##c.exper c.tenurettf#fc.tenure

testparm 1.female 1.female#c.educ //F50 5 P34 T 5% & &4 [H
testparm 1.female#ic.educ //fu4%: 5 ZIMZE 4k 3215 AH A
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Chow statistic:

[SSRp — (SSR1 + SSR,)]  [n— 2(k+ 1)]

SSR:, + SSR, k41
Attention: & i.x 3G TERIFCIEABER test MEH testparm ,

Chow test:

chowtest y x1 x2 x3, group(ZH5))
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LPM:

1. BREAERE
2. yHOTRUIME Ry = 1 AT
3. IERETRME S

4. LPM Bt S SHER

O pobust

© 1logit, probit

regy $x, r

predict yhat

replace yhat = max(@,min(1,yhat))
gen pred _class = (yhat >= 0.5)
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