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OLSQ Ordinary least squares (with extensive
diagnostics)

PROBIT Binary probitET JL

BJ (Box Jenkins)

LSQ least squares

2SLS Two stage least squares (instrumental
variables)

TOBIT Tobit (0/+) ETJL

KALMAN Kalman Filter (State Space)
estimation

GMM Generalized method of moments
estimation (multiple equation, nonlinear, panel
data)

LIML Limited Information Maximum Likelihood

SAMPSEL Sample selection®T JL
(generalized Tobit)

ARCH ARCH, GARCH, GARCH-MET /L

FIML

AR1 Regression with first—order serial
correlation

LOGIT Conditional, multinomial, and mixed
logit for two or more choices

VAR Vector autoregressive ET JL

PDL (polynomial distributed lag)

ORDPROB Ordered probitET JL

Unit roots FHCOINT. cointegration FiEngle-
Granger and Johansen trace tests

LAD Least Absolute Deviations regression

INTERVAL Interval regression (ordered probit
with category boundary values known)

LMS Least Median of Squares regression

POISSON Poisson®ET JL for count data

NEGBIN Negative Binomial T JL for count
data

ML User—programmed likelihood functions with
automatically generated analytic derivatives,
examples for Box—Cox, frontier production,
nested logit, switching regression, bivariate
probit




