


















Lee
Typewritten Text

Lee
Typewritten Text
gretl:
    ols y const x2 x3 ... xk --robust
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gretl
set hc_version 3
ols lsalary 0 years gamesyr bavg hrunsyr rbisyr --robust
restrict 
 b[bavg]=0
 b[hrunsyr]=0
 b[rbisyr]=0
end restrict
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Test statistic: Robust F(3, 347) = 9.33051, with p-value = 6.00713e-006
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Result:
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gretl:
set hc_version 3
ols y const x --robust
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gretl:  modtest --white
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gretl: reset
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gretl: not fully implemented in 1.9.7. Do it manually.  
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