Instructions

® This folder contains program codes and procedure files to compute the information
matrix tests (IMTs) suggested by Cho and White (2011).

® The model assumption for this folder is those given in Section 4.4 of Cho and White
(2011).
You need GAUSS engine and CML sub-routine to compute the IMTs.

To run the program, the following steps need to be taken:

1. Unzip lintobit.zip;
2. Open linear_tobit.prg;

3. Follow the instructions in the program file.
® (Cautions:

1. Dataset has to be defined in the form of nx k matrix such that the first column
contains the realizations of dependent variable, and the other columns contain the
realizations of independent variables, where n is the sample-size, and k is the
number of explanatory variables. The intercept term can be one of the independent
variables.

2. "bbb" stands for the number of bootstrapping. You can choose your preferred
number for “bbb.”

3. Parameter space hasn't been constrained in this program.
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