Multiple Regression Analysis: Inference
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MXEZEDH:

1.1 FRELES D

twoway function y=normalden(x),range(-5 5) xline(9) ytitle("#EXZE")

1.2 IES5 70

twoway function z=normalden(x,1,2),range(-5 10) xline(1) ytitle("MEXZKE")
215570

twoway function t=tden(1,x),range(-5 5) ///
|| function y=normalden(x),range(-5 5) xline(@) ytitle("MiFRZRE")
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3 REDf

twoway function chi3=chi2den(3,x),range(@ 20) ///
|| function chiS5=chi2den(5,x),range(® 20) 1lp(dash) ytitle("HEEZE")

4F957n

twoway function F20=Fden(10,20,x),range(@ 5) ///
|| function F5=Fden(10,5,x),range(@ 5) lp(dash) ytitle("MEXZJ")
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HE. pfE. FE. EFETE:

chap5.1_ti&3e5F&IE download
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1. test

. HERRMAITRIGIS B S BE MR

test X
test x1 x2 x3

s MERIMREGFTENEH

test Xx
test X

o MIRNEAHEF

test x1 = x2
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o MIRSENERIZIERR

test a*x1l + b*x2 = ¢

lincom a*x1 + b*x2 //"=" not allowed in expression

o MINSHARAREMERR (deltalgix)

testnl b[x]/_b[x] = ¢ //chi2

nlcom b[x]/ b[x] - ¢ //z
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2. ttest (fRIGIYE)

ttest x == C

ttest x ==y

o HEYEERIC

ttest x, by(group)

3. ftest
4. Waldt&@I&. LMFEIE (GR8 lmtest ) SLREIE 1rtest
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