. heckman wage educ age, select(d = married children educ age) twostep

Heckman selection model -- two-step estimates   Number of obs      =      2000

(regression model with sample selection)        Censored obs       =       657
                                                Uncensored obs     =      1343

                                                Wald chi2(4)       =    551.37

                                                Prob > chi2        =    0.0000

------------------------------------------------------------------------------

             |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

wage         |

   education |   .9825259   .0538821    18.23   0.000     .8769189    1.088133

         age |   .2118695   .0220511     9.61   0.000     .1686502    .2550888

       _cons |   .7340391   1.248331     0.59   0.557    -1.712645    3.180723

-------------+----------------------------------------------------------------

d            |

     married |   .4308575    .074208     5.81   0.000     .2854125    .5763025

    children |   .4473249   .0287417    15.56   0.000     .3909922    .5036576

   education |   .0583645   .0109742     5.32   0.000     .0368555    .0798735

         age |   .0347211   .0042293     8.21   0.000     .0264318    .0430105

       _cons |  -2.467365   .1925635   -12.81   0.000    -2.844782   -2.089948

-------------+----------------------------------------------------------------

mills        |

      lambda |   4.001615   .6065388     6.60   0.000     2.812821     5.19041

-------------+----------------------------------------------------------------

         rho |    0.67284

       sigma |  5.9473529

      lambda |  4.0016155   .6065388

------------------------------------------------------------------------------

. probit d  married children educ age

Iteration 0:   log likelihood = -1266.2225

Iteration 1:   log likelihood = -1040.0608

Iteration 2:   log likelihood = -1027.2398

Iteration 3:   log likelihood = -1027.0616

Iteration 4:   log likelihood = -1027.0616

Probit estimates                                  Number of obs   =       2000
                                                  LR chi2(4)      =     478.32

                                                  Prob > chi2     =     0.0000

Log likelihood = -1027.0616                       Pseudo R2       =     0.1889

------------------------------------------------------------------------------

           d |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

     married |   .4308575    .074208     5.81   0.000     .2854125    .5763025

    children |   .4473249   .0287417    15.56   0.000     .3909922    .5036576

   education |   .0583645   .0109742     5.32   0.000     .0368555    .0798735

         age |   .0347211   .0042293     8.21   0.000     .0264318    .0430105

       _cons |  -2.467365   .1925635   -12.81   0.000    -2.844782   -2.089948

------------------------------------------------------------------------------

. regress wage educ age

      Source |       SS       df       MS              Number of obs =    1343
-------------+------------------------------           F(  2,  1340) =  227.49

       Model |  13524.0337     2  6762.01687           Prob > F      =  0.0000

    Residual |  39830.8609  1340  29.7245231           R-squared     =  0.2535

-------------+------------------------------           Adj R-squared =  0.2524

       Total |  53354.8946  1342  39.7577456           Root MSE      =   5.452

------------------------------------------------------------------------------

        wage |      Coef.   Std. Err.      t    P>|t|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

   education |   .8965829   .0498061    18.00   0.000     .7988765    .9942893

         age |   .1465739   .0187135     7.83   0.000      .109863    .1832848

       _cons |   6.084875   .8896182     6.84   0.000     4.339679    7.830071

------------------------------------------------------------------------------

