finregress fmb postestimation — Postestimation tools for finregress fmb*

TPostestimation features after finregress fmb are part of StataNow.

Postestimation commands

The following standard postestimation commands are available after finregress fmb:

Command

Description

estat summarize
estat vce
estimates
etable

lincom

nlcom

test
testnl

summary statistics for the estimation sample
variance—covariance matrix of the estimators (VCE)
cataloging estimation results

table of estimation results

point estimates, standard errors, testing, and inference for linear combinations of
parameters

point estimates, standard errors, testing, and inference for nonlinear combinations
of parameters

Wald tests of simple and composite linear hypotheses
Wald tests of nonlinear hypotheses

Remarks and examples

finregress fmb estimates the relationship between average returns and a collection of factor expo-
sures. Afterward, estimates can be stored with estimates and displayed with etable. Tests of linear
hypotheses can be performed with test and lincom. Tests of nonlinear hypotheses can be performed
with testnl and nlcom.

Also see
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