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Abstract 
 Type I (censored regression) and Type II Tobit (sample selection) models are 

widely used in the various fields of economics.  The Type I Tobit model is a special 
case of the Type II Tobit model.  However, the distribution of the error terms 
degenerates in the Type I Tobit Model.  Results of Monte Carlo experiments show 
strange behavior that has never been reported before for the Type II Maximum 
Likelihood Estimator (MLE).  

It is an important and interesting problem to test whether the models in actual 

studies are correctly specified.  Some such tests have been proposed for the Type I 

Tobit Model; however, they are of order .  I also show that we can obtain a 

super-efficient test of order  for the Type I Tobit model.  The distributions of the 

estimators which can be used as a test statistic are also analyzed by the Monte Carlo 

experiments. 
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