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Wald Test of Coefficient Restrictions

1 Wald Test of Coefficient Restrictions
F - Statistic '

log Ydu =-3.271233 + 1.077953 log Y - 0.700589 log T

Ydi= ,
Y = (Income level)

Wald

Test of Coefficient Restrictions
HO : 1.077953 =1

HJ 1077953 *1

1 F - Statistic 0.780635
F(001118) 99% 8.29 F - Statistic



99 %
2) F - Statistic Wald Test of Coefficient Restrictions
F=(Q*-Q)/q
Qlcr-K)

Qr = Residual sum of square
Q = Residual sum of square
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MPI =dy/dL = 2¢,Kmilm22 = 1
MPk =dY/dk  =blc,0 Lm2 = Rn
MPI/MPk ={ 2/bl}*{K mLm} = mR™
MPI =8y/SL =p2 CKwiluz 1= U
MPk =dY/OK = pi c2Kup" LuR

MPI/MPk = (p2/pi) KuLu} = [Ru

[MPI/MPK]u - [MPLIMPK]m = A
(13 (714) (7.5)

Ku={(pi/p2)[ A + Kb2/bl) (Km/Lm)]]} Lu

Y = yYT¥
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YA = [yi*/ ClyxS] ¥m (78)
(756) (7 Yu=Y u
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