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Cemunapuct O.A./lemuoBa
Bbi10op pyHkumonaasHou GpopmMbl MOaeIH

L. [To pannbiM @Qaitna dougherty.dta, ucnonezyss tect bokca-Kokca, ¢ momoisio
cratuctuyeckoro nakera STATA, olieHuTe mapaMeTpbl MOJEITH

EARNINGS'” = B, + BSY + B,ASVABC” + &

1) Korma IICPEMCHHBIC JICBOM U HpaBOﬁ qacTu npeo6pa3y10Tc;1 HE€ OJUHAKOBO:
OTO0 MOKHO c/ieaTh C IOMOIIBI0 KOMaH/IbI:

boxcox EARNINGS S ASVABC, model (theta)

2) Korma IICPEMCHHBIC B 00enx JacTax MOICIN Hp606p213y1-0TC$[ OJHMHAKOBO.

OTO MOKHO cAcaTh C IIOMOIIBIO KOMaH/bI:

boxcox EARNINGS S ASVABC, model (lambda),

3) Korma npeoGpa3zyercst TOIBKO 3aBUCHMAasi IEPEMEHHas
OTO MOXHO CZEJIaTh C OMOILBbIO KOMaH/Ibl

boxcox EARNINGS S ASVABC, model (lhsonly),

4) Korma npeoOpa3yroTcs TOJIBKO HE3aBUCHMBbIC TIEPEMCHHBIC
3TO MOKHO C/IETATh C IIOMOUIBI0 KOMaH/IbI
boxcox EARNINGS S ASVABC, model (rhsonly),

5) mos’KCIepUMEHTUPYHTE C mpoBeneHueM tecta bokca-Kokca B mMojenu ¢ apyrum Habopom
nepeMeHHbIX (ecim Bbel He XOTHUTE TpeoOpa3oBHIBATH KaKWE-TO IMEpPEeMEHHBIE, HaIpumep,
dummy, TO 3TO MOXHO C/IeNIaTh C OMOIIIbIO KOMaHIbl, aHAJIOTUYHOM CJIeTyIOIICH:

boxcox EARNINGS S ASVABC, notrans (MALE) model (theta)

boxcox EARNINGS S ASVABC, notrans (MALE) model (lambda)

IL. [To nmawueiM  Qaitna  dougherty.dta  BbIOepure  Mexay  JIMHEWHOM,
MOJTYJIOTapU(PMUIECCKON U JIMHEHHOU B JToraprdmMax MOJIEISIMH C IIOMOIIBIO TECTa

A) PE Tecra JIpBujicona, Yaiita u MakKunnona

0) bepa u MakAumnepa.

a) PE tecra /I3Buacona, Yaiira u MakKunnona
Heo0xoanmbie KOMaHIbI
Bb100op Me:xay JIMHeiiHOM U JIMHeiHOH B JorapudMax MoeJIbIo

CHauaia OLICHUM HHHeﬁHym MOJCJIb C IIOMOIIBO KOMAaH/ABbI:



reg EARNINGS S ASVABC,

COXpaHI/ITB IPpCACKA3aHHbIC 3HAUYCHUSA 3aBUCHUMOM nepeMeHHoﬁ MO>KHO C IOMOIIBIO KOMaH/HI:
predict y hat

Hpe,I[BapI/ITeJ'IBHO cOo31aB HeO6XO,I[I/IMI>Ie AOIIOJTHHUTECIIBbHBIC IECPEMEHHBIC,

AaHaJIOTUYHO OLICHUM HHHefIHYIO B JIOFapI/I(l)MaX MOJ€CJIb C IIOMOIIIBKO KOMAaHABI,

gen 1nEARNINGS = 1n (EARNINGS)

gen 1InS = 1In(S)

gen 1nASVABC = 1n (ASVABC)

reg 1nEARNINGS 1nS 1nASVABC

" COXpaHHUM IPECACKAa3aHHBIC 3HAUYCHUA 3aBUCHUMOI nepeMeHHoﬁ C IOMOIIBKO KOMAH/BI:
predict 1n_ y hat.

TenepL IIepEXoauM K 1mary 2, OLICHUM JOOITIOJIHUTCIIBHBIC MOJCIIN.

CHauaja co31aaum JOIIOJIHUTECIBHYIO PA3HOCTD IJIA JIMHEHHAs MOJCIIN:

gen lin add= 1ln(y hat)- 1n y hat

" OLICHUM 3Ty MOJICIIb:

reg EARNINGS S ASVABC lin_add

Co3naauM Takxke JOIMOJIHUTCIIBHYIO Pa3HOCTD IJIA JIMHEHHOM B JIOFapI/I(l)MaX MOJCIIH:
gen log add=y hat-exp(ln y hat)

OLICHUM 3Ty MOICIIb:

reg 1nEARNINGS 1nS 1nASVABC log add

Ecin

1) o6a ko3¢ ¢unuenTa npu AONOTHUTENBHBIX PA3HOCTSIX 3HAUYMMBI MM 002 HE3HAYMMBI, TO
BbIOpaTh nocpencTBoM tecta J[3Bujcona, Yaiita u MakKuHHOHa HEBO3MOKHO,

2) ecnu HE3HAYUM TOJIBKO KOA((UIMEHT MpH AOMNOTHUTENIBHON Pa3sHOCTU B JIMHEHHOM
MOJIEJIH, TO JIy4llle JUHEIHast MOJEb,

3) ecnam He3HAYMM TOJIBKO KOA((UIIMEHT IpH JOMONHUTEIBHOW Pa3HOCTU B JMHEHHON B
Jorapudmax MOZIEIH, TO JIy4lle JUHEWHas B JIorapupMax MOJIEIb.

Bb100op Mexay JIMHeiiHOH U moJryJIorapugmMuiecKkoii MoieIAMH

CHavaJia OLICHUM JIMHEHHYIO MOJIENb C ITIOMOIIBI0 KOMaH/bI:

reg EARNINGS S ASVABC

CoxpaHuTh NpeJCKa3aHHbIC 3HAYE€HUS 3aBUCUMOM IIEPEMEHHON MOKHO C IIOMOIIBI0 KOMaH/IBI:
predict y hat

AHAJIOTMYHO OLICHUM HOIYJI0rapu(pMUUYECKYIO MOJIENb C IIOMOLIbI0 KOMaH/IbI:

reg 1nEARNINGS S ASVABC

Y COXPAaHUM IIPEJICKa3aHHbIE 3HAYCHUSI 3aBUCUMON IIEPEMEHHOM C TOMOIIBI0 KOMaHbI:
predict semiln y hat.

Tenepp nepexoauM K mary 2, OLEHUM JTOIOJHUTEIBHBIE MOJEIIH.

CHayvasa co3aaiuM JOIOJIHUTENbHYIO PA3HOCTD JUIsl TUHEHHONW MOJIENH:

gen lin adds= 1ln(y hat)- semiln y hat



" OICHUM 3Ty MOJCJIb!:

reg EARNINGS S ASVABC lin_adds

Co3nmaauM Takxke JOIMOJIHUTCIIBHYIO Pa3HOCTD IJIA HOJIYJIOFapI/I(l)MI/IquKOf/'I MOICIIN:
gen semilog add=y hat-exp(ln_y hat)

OLICHUM 3Ty MOJICIIb:

reg InEARNINGS S ASVABC semilog add

Ecin

1) oba ko3¢ ¢unuenTa npu AONOIHUTENBHBIX PA3HOCTSAX 3HAUYMMBbI MJIM 002 HE3HAYMMBI, TO
BbIOpaTh nocpencTBoM tecta J[3Bujicona, Yaiita u MakKuHHOHa HEBO3MOKHO,

2) ecnu HE3HAYUM TOJIBKO KOA((UIMEHT MpH JOMOJHUTENIBHON Pa3sHOCTU B JIMHEHHOM
MOJIEJIH, TO JIy4llle JUHEIHast MOJEb,

3) ecnm He3HAUYUM TOJBKO KOA(D(PUIMEHT TNpU  JONOJHUTENBHON  pa3HOCTH B
HOJTYJIOTapU(PMHUECKON MOJIENH, TO JTyYIle TTOTYIoTapruMUIecKasi MOJIEIb.

0) Tect bepa u MakAuJepa

Heo0xoaumbie KOMaHIbI

Bb10op Mexay JIMHeiiHOH U moJryJiorapugmMuiecKkoii Moie MU

CHayasa OLleHUM MOTYJIOrapu(pMUYECKYI0 MOJIEIb C IIOMOLIbIO KOMaH/IbI:

reg 1nEARNINGS S ASVABC

Y COXPAaHUM IIPEJICKa3aHHbIE 3HAYCHUSI 3aBUCUMON IIEPEMEHHOM C TOMOIIBI0 KOMaH/bI:
predict semiln y hat.

AHaJOrMYHO OLEHUM JINHEHHYIO MOJEIIb C TIOMOIIbI0 KOMAaH/IbI:

reg EARNINGS S ASVABC

CoxpaHuTh NpeJCKa3aHHbIC 3HAYE€HUS 3aBUCUMOM IIEPEMEHHON MOKHO C IIOMOIIBI0 KOMaH/BI:
predict y hat

TenepL MepexoauM K mary 2, OLOCHHUM JOIIOJIHUTCIBbHBIC MOJCIIN.
1) gen yl= exp(semiln y hat)

reg yl S ASVABC

CoxpaHUTh OCTAaTKU PETPECCHH MOXKHO C TTOMOIIBI0 KOMaHIblI
predict resl, resid

2) gen y2= 1ln(y hat)

reg y2 S ASVABC

CoxpaHUTh OCTAaTKU PETPECCHH MOXKHO C TTIOMOIIBI0 KOMaH/ bl
predict res2, resid

Tenepp nepexoauM K mary 3, OEHUB €llie 2 JOTOTHUTEIbHbIE MOJIEIH.
reg 1nEARNINGS S ASVABC resl

reg EARNINGS S ASVABC res2

Ecimn

1) oba koddpdummenta npu resl u res2 He3HAYMMBl WM 00a 3HAYMMBI, TO BBHIOPATH
nocpeacTBoM Tecta bepa 1 MakAsiepa HEBO3MOXKHO,



2) ecnM HE3HAUYUM TOJBKO KOX(PHUIMEHT mpu resl, TO dydmie moiyiorapupmMuuecKas

MOJIEIIb,

3) ecnum HE3HAYHUM TOJILKO KOA(PPHUIIUESHT MPH res2, TO JIyUIe JIMHEHHAS MOJICb.

II1. I[To pmamsepiM  ¢aiina  dougherty.dta BeIOepuTe  MeEXIy
HOJTYJIOTapU(PMHUECKON MOJICIISIMU C TIOMOIIBIO TeCTa 3apeMOKH.

He()ﬁXOJII/IMLIe KOMaH/bI

Bb100op Mexny JTMHEIHOM M M0JIYJIOrapu(pMHYEeCKOH MOAeIIMHU
reg EARNINGS S ASVABC
gen 1nEARNINGS = 1n (EARNINGS)

reg 1nEARNINGS S ASVABC

means EARNINGS

Variable Type Obs Mean [95% Conf. Interval]

EARNINGS Arithmetic 540 19.71924 18.48493 20.95355
Geometric 540 16.3442 15.54379 17.18584
Harmonic 540 13.77391 13.05586 14.57555

gen EARNINGSstar= EARNINGS/16.3442

gen InEARNINGSstar = 1ln (EARNINGSstar)

reg EARNINGSstar S ASVABC

coxpaHuTe RSS C nmoMombil KOMaHOE scalar rss3=e(rss)
reg 1nEARNINGSstar S ASVABC

coxpaHuTe RSS c nomompi KOMaHIE scalar rssé4=e(rss)

JIMHEUHOU WU

Ucnonb3ys RSS u3 ouleHeHHBIX perpeccuil, ciieyeT paccuuTaTh TecToBylo F — craTuctuky

scalar xi2 = 0.5*%540*abs(In(rss4/rss3))
display xi2
u p-value a5 3TON CTaTUCTUKHU:

display chi2tail(l, xi2)

Ecau pacCYUTAaHHOC p—Value HC IIPCBLIIACT BBI6paHHOFO YPOBH: 3HAYUMOCTH, TO OCHOBHAA

THUIIOTE3a OTBEPIracTCs, CCTh pa3HUllda MCKAY UCXOAHbIMU JIMHEHMHOU U HOJ'IYJ'IOFapI/I(bMI/IquKI/IMI/I

MOACISIMU.



