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Heckman selection model Number of obs = 18,700
(regression model with sample selection) Selected = 13,702
Nonselected = 4,998
Wald chi2(8) = 809.71
Log likelihood = -273639.3 Prob > chi2 = 0.0000
healthcost Coef. Std. Err. z P>|z| [95% Conf. Interval]
healthcost
chronic 2503646 1201170 2.08 0.037 149396.4 4857897
income .0555106 .002237 24.82 0.000 .0511263 .059895
smokecost 2.329885 1.136648 2.05 0.040 .1020958 4.557674
marital -1789715 1295040 -1.38 0.167 -4327947 748517.7
age 210101.3 33853.96 6.21 0.000 143748.8 276453.9
education 41578.42 25193.63 1.65 0.099 -7800.182 90957.02
privatehealthinsurance .0517438  .1235908 0.42 0.675 -.1904897 .2939772
sexuality -11972.76 1922405 -0.01 0.995 -3779817 3755872
_cons -845844.4 2814843 -0.30 0.764 -6362835 4671147
select
chronic .0522947 .0271967 1.92 0.055 -.0010099 .1055994
income 4.42e-10 5.22e-11 8.47 0.000 3.40e-10 5.45e-10
smokecost 2.86e-08 2.35e-08 1.22 0.224 -1.75e-08 7.47e-08
marital -.1208021 .0245781 -4.92 0.000 -.1689743 -.07263
age .0071096 .0007361 9.66 0.000 .0056669 .0085524
education -.0008485 .0005648 -1.50 0.133 -.0019554 .0002585
privatehealthinsurance 6.62e-09  2.78e-09 2.38 0.017 1.17e-09 1.21e-08
sexuality .0073952 .0398239 0.19 0.853 -.0706582 .0854486
_cons .2664554 .0536419 4.97 ©0.000 .1613193 .3715916
/athrho -.0362515 .0436849 -0.83 0.407 -.1218724 .0493694
/1nsigma 17.76893 .0060909 2917.27 ©.000 17.757 17.78087
rho -.0362357 .0436276 -.1212726 .0493293
sigma 5.21e+07 317420.6 5.15e+07 5.27e+07
lambda -1888366 2275089 -6347458 2570726

LR test of indep. eqgns. (rho = 0): chi2(1) = 0.24 Prob > chi2 = 0.6268
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. reg nonhealthcost chronic income smokecost marital sexuality age education

Source SS df MS Number of obs = 18,700
F(7, 18692) = 2498.23
Model 3.6936e+20 7 5.2766e+19 Prob > F = 0.0000
Residual 3.9480e+20 18,692 2.1121e+16  R-squared = 0.4834
Adj R-squared = 0.4832
Total 7.6416e+20 18,699 4.0866e+16 Root MSE = 1.5e+08
nonhealthc~t Coef. Std. Err. t P>t [95% Conf. Interval]
chronic 6070100 2864866 2.12 0.034 454702.8 1.17e+07
income .6064816 .0052571 115.36 0.000 .5961771 .6167861
smokecost 2.483857 2.566866 0.97 0.333 -2.547433 7.515148
marital -1.20e+07 2780987 -4.30 0.000 -1.74e+07 -6517403
sexuality -2766342 4375515 -0.63 0.527 -1.13e+07 5810065
age -182914.9 78564.78 -2.33 0.020 -336909 -28920.77
education 733701.5 60399.68 12.15 ©0.000 615312.6 852090.3
_cons 7.29e+07 5721993 12.74 ©.000 6.17e+07 8.41e+07
. reg netlaborincome chronic marital sexuality age education
Source SS df MS Number of obs = 18,700
F(5, 18694) = 500.43
Model 4.4596e+19 5 8.9192e+18 Prob > F = 0.0000
Residual 3.3318e+20 18,694 1.7823e+16 R-squared = 0.1180
Adj R-squared = 0.1178
Total 3.7778e+20 18,699 2.0203e+16 Root MSE = 1.3e+08
netlaborin~e Coef. Std. Err. t P>t [95% Conf. Interval]
chronic 7266111 2624543 2.77 0.006 2121769 1.24e+07
marital -1.39e+07 2552256 -5.45 0.000 -1.89e+07 -8899132
sexuality -2.17e+07 4006977 -5.42 0.000 -2.96e+07  -1.39e+07
age -1249892  71265.33 -17.54 0.000 -1389579 -1110206
education 1677221 52057.2 32.22 0.000 1575184 1779258
_cons 1.59e+08 5176192 30.76 ©.000 1.49e+08 1.69e+08
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Heckman selection model Number of obs = 18,700
(regression model with sample selection) Selected = 1,690
Nonselected = 17,010
Wald chi2(6) = 12.72
Log likelihood = -37787.78 Prob > chi2 = 0.0477
transferedincome Coef.  Std. Err. z P>|z| [95% Conf. Interval]
transferedincome
chronic 292529.1 8437157 0.03 0.972 -1.62e+07 1.68e+07
marital 826872 2596227 0.32 0.750 -4261640 5915384
age 151663.3 82787.97 1.83 0.067 -10598.12 313924.8
education 106090.5 66505.24 1.60 0.111 -24257.41 236438.3
privatehealthinsurance -.817335 .3961894 -2.06 0.039 -1.593852 -.040818
sexuality -7214718 4172088 -1.73 0.084 -1.54e+07 962423.7
_cons 3.13e+07  2.67e+07 1.17 0.240 -2.10e+07 8.35e+07
select
chronic -.5378464 .0462691 -11.62 0.000 -.6285322 -.4471605
marital .0414946 .0322767 1.29 0.199 -.0217666 .1047557
age -.0011856 .0009515 -1.25 0.213 -.0030505 .0006793
education -.0022105 .0007037 -3.14 0.002 -.0035896 -.0008313
privatehealthinsurance 2.12e-08  3.29e-09 6.47 0.000 1.48e-08 2.77e-08
sexuality -.0047384 .0515701 -0.09 0.927 -.1058139 .096337
_cons -1.244855 .0691263 -18.01 0.000 -1.38034 -1.109371
/athrho -.0015052 .3234933 -0.00 0.996 -.6355403 .63253
/1lnsigma 17.6573 .0172053 1026.27 0.000 17.62358 17.69102
rho -.0015052 .3234926 -.5618554 .5597919
sigma 4.66e+07  801921.4 4.51e+07 4.82e+07
lambda -70153.93 1.51e+07 -2.96e+07 2.95e+07
LR test of indep. eqns. (rho = 0): chi2(1) = 0.00 Prob > chi2 = 0.9964
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Heckman selection model -- two-step estimates  Number of obs = 19,260
(regression model with sample selection) Selected = 13,739
Nonselected = 5,521
Wald chi2(8) = 29.58
Prob > chi2 = 0.0003
healthcost Coef. Std. Err. z P>|z| [95% Conf. Interval]
healthcost
chronic 2.80e+07 9274596 3.02 0.003 9843443 4.62e+07
income .113647 .0342793 3.32 0.001 .0464608 .1808333
smokecost 5.743669 4.29889 1.34 0.182 -2.682001 14.16934
marital -9968393 6894512 -1.45 0.148 -2.35e+07 3544601
age 562543.1 255891.8 2.20 0.028 61004.4 1064082
education 87926.32  81574.29 1.08 0.281 -71956.35 247809
privatehealthinsurance 1.632746  1.110274 1.47 0.141 -.5433519 3.808843
sexuality -459124.3 5521875 -0.08 0.934 -1.13e+07 1.04e+07
_cons -1.13e+08 6.55e+07 -1.73 0.083 -2.42e+08 1.50e+07
select
chronic .1364191 .0480106 2.84 0.004 .04232 .2305181
income 7.76e-10 7.33e-11 10.59 0.000 6.33e-10 9.20e-10
smokecost 6.74e-08  2.20e-08 3.06 0.002 2.42e-08 1.11e-07
marital -.1000987 .0256021 -3.91 0.000 -.1502779 -.0499195
age .004788 .0006541 7.32 0.000 .0035059 .00607
education .0004738  .0005449 0.87 0.385 -.0005941 .0015417
privatehealthinsurance 2.21e-08  3.28e-09 6.74 0.000 1.57e-08 2.85e-08
sexuality .0158965 .0364885 0.44 0.663 -.0556196 .0874127
_cons .2085912  .0512712 4.07 0.000 .1081015 .3090809
/mills
lambda 1.79e+08  1.03e+08 1.74 0.083 -2.30e+07 3.81e+08
rho 1.00000
sigma 1.788e+08
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. reg nonhealthcost chronic income smokecost marital sexuality age education

Source SS df MS Number of obs = 19,260
F(7, 19252) = 1500.56
Model 1.2550e+20 7 1.7929e+19 Prob > F = 0.0000
Residual 2.3002e+20 19,252 1.1948e+16 R-squared = 0.3530
Adj R-squared = 0.3528
Total 3.5552e+20 19,259 1.8460e+16  Root MSE = 1.1e+08
nonhealthc~t Coef. Std. Err. t P>t [95% Conf. Interval]
chronic 3.47e+07 3699264 9.38 0.000 2.74e+07 4.19e+07
income .4664583  .0054157 86.13 0.000 .455843 .4770736
smokecost .6243023  1.682595 0.37 0.711 -2.673732 3.922336
marital -9886336 2177611 -4.54 0.000 -1.42e+07 -5618029
sexuality -1.38e+07 3054819 -4.51 0.000 -1.98e+07 -7803690
age -477607.9 53330.18 -8.96 0.000 -582139.7 -373076.1
education 374363.2  44163.49 8.48 0.000 287798.9 460927 .5
_cons 1.17e+08 4124697 28.32 0.000 1.09e+08 1.25e+08
. reg netlaborincome chronic marital sexuality age education
Source SS df MS Number of obs = 19,260
F(5, 19254) = 546.01
Model 1.7280e+19 5 3.4561e+18 Prob > F = 0.0000
Residual 1.2187e+20 19,254 6.3297e+15 R-squared = 0.1242
Adj R-squared = 0.1240
Total 1.3915e+20 19,259 7.2253e+15 Root MSE = 8.0e+07
netlaborin~e Coef.  Std. Err. t P>|t] [95% Conf. Interval]
chronic 6.34e+07 2627441 24.13 0.000 5.83e+07 6.86e+07
marital -4729474 1582386 -2.99 0.003 -7831089 -1627859
sexuality -1.96e+07 2209277 -8.89 0.000 -2.40e+07  -1.53e+07
age -1258178 38804.6 -32.42 0.000 -1334238 -1182117
education 288945.6  31906.53 9.06 0.000 226406 351485.2
_cons 1.43e+08 2768881 51.81 ©.000 1.38e+08 1.49e+08
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Heckman selection model -- two-step estimates  Number of obs = 19,260
(regression model with sample selection) Selected = 2,996
Nonselected = 16,264
Wald chi2(6) = 9.99
Prob > chi2 = 0.1252
transferedincome Coef.  Std. Err. z P>|z]| [95% Conf. Interval]
transferedincome
chronic 4.59e+07  1.90e+07 2.41 0.016 8560032 8.32e+07
marital -2.68e+07 9735669 -2.76  0.006 -4.59e+07 -7740930
age -1884466 813590.4 -2.32 0.021 -3479073 -289857.9
education 435201.4  158350.9 2.75 0.006 124839.2 745563.6
privatehealthinsurance -3.156101  1.360245 -2.32 0.020 -5.822132  -.4900701
sexuality -4.49e+07 2.09e+07 -2.14 0.032 -8.59e+07 -3860158
_cons 4.00e+08 1.55e+08 2.58 0.010 9.64e+07 7.04e+08
select
chronic -.4389096 .0648483 -6.77 0.000 -.5660099 -.3118093
marital .2510808 .0285327 8.80 0.000 .1951577 .3070039
age .0219942 .0007934 27.72 0.000 .0204392 .0235492
education -.0035793 .0006737 -5.31 0.000 -.0048998 -.0022588
privatehealthinsurance 3.41e-08 3.55e-09 9.59 0.000 2.71e-08 4.10e-08
sexuality .5904602 .0385403 15.32 0.000 .5149226 .6659979
_cons -3.281251 .0605755 -54.17 0.000 -3.399977 -3.162525
/mills
lambda -1.17e+08  4.71e+07 -2.49 0.013 -2.10e+08  -2.49e+07
rho -1.00000
sigma 1.172e+08
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