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Matrix Formulas for Wald F-Statistics
 
• General Wald F-Statistic 
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where:   

 

β̂   =  a consistent unrestricted estimator of β, such as the OLS estimator;  
 

β̂V̂  =  a consistent estimator of .     β̂V
 
• OLS Wald F-Statistic: Set  = β̂V̂ ( ) 1T2

OLS XXˆV̂ −
σ=  in formula for FWALD:  
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where 
 

( ) yXXXˆ T1T −
=β   =  the unrestricted OLS estimator of β;  
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  the unrestricted OLS estimator β of β;   ˆ
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 = the OLS Wald statistic. 
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• Two Heteroskedasticity-Consistent Wald F-Statistics 
 
1. Set  = β̂V̂ ( ) ( ) 1TT1T
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−−

=  in the formula for the general Wald F-

statistic, FWALD,  
 
where 
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ûûûûdiagV̂

L

MOMMM

L

L

L

L   

and 
 

2
ii

2
i )ˆxY(û β−= Τ  = the i-th squared OLS residual, i = 1, …, N.  

 
Result:  
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for the general Wald F-statistic, FWALD:  

 
Result:  
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