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§ 6.2 MR AR
LA R (Linear Probability Model, LPM)

> RMEMERAEAL (LPM) -
Y. = p+BX +u (15.2.1)
Heh X=FBEWA. Y=1, MEZREREER; Y=0, WRZFXEAELE,
Y; AR A\ U155 R 2 99 A
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Y (BSiHED : E(Y, | X)) =6 + X = P,
Y; ) % var(u;) = P,(1—P;)
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§ 6.2 MR AR
LA R (Linear Probability Model, LPM)
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§ 6.2

ZeiEmER R

LA R (Linear Probability Model, LPM)
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Logi LR LogitE Y

> LogitfZl
o KUHA P =B +aX,

® Logistic KA (CDF) M)¥s#t.

P. 14+e% 1464

ﬁﬁiﬂ Z, =Bl +,BZX:'¢

P,

T )= A tAX tu

LogithiZld. L. = ln(

P,
Hrp: 7=p, Ol EE (odd ratio)
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PR KB : L. Spector and M. Mazzeo, “Probit Analysis and Economic Education,” Journal of Economic
Education, vol. 11, 1980, pp. 37-44.
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Logiehe: it

*® 158 7 (15.8.1) WEIRALER

Dependent Variable: Grade
Method: ML-Binary Logit
Convergence achieved after 5 iterations

Variable Coefficient Std. Error Z Statistic Probability

C -13.0213 .931 -2.6405 0.0082
GPA 2,8261 L2629 2.2377 0.0252
TUCE 0.0951 .1415 0.67223 0.5014
PSI 2.3786 .0645 2.2345 0.0255

McFadden R?=0.3740 LR statistic (3 df) =15.40419

5] 5 25 SRk T R B R
fEREL: ARRBET BN LR AR B T B 2 B AR X 2B, B ARk
fRFE2: FARAR I LA AR S S EL 2 b e Pi L1 AR 5,
tban: EIRZERA, PSP RECHN2.3786, XF: 250 HAl
A, BB TR 2R E SIS AR R LB B A Ty
A E I 106% ( e23786 — 0 10.7897 — 1 =9.7897 = 10 )
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§ 6.4 :
Probi t#i%! ProbitAl

ProbitBi#l
o KUHA P =B +aX,

® ProbitHy4EHh.

gﬁlﬁ: I,—=,81+ﬁ2X,-

e X, RmB i MREMBA.

2

BE EAHEE, 17 <L WBFA hirEkES COF i,
P=PY=1|X)=PU: <IL,)=PZ <p+X)=F@p +pX)

¥34: ProbitfEAl
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Proi tALBY MM 1177 7%: MLE (B RURIR)
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§ 6.4
ProbitBE#Y

Probitfi%y. fhit45%

% 15—13

Dependent Variable: grade
Method: ML-Binary probit
Convergence achieved after 5 iterations

Probability
0.0033

Z-Statistic
-2.9311

Std. Error
2.5424

Variable Coefficient

c -7.4523

GPA
TUCE
PSI

0.6938
0.0838
5950

1.6258
0.0517
1.4263

LR statistic (3 df) =15.5458

0.0191
0.5374
0.0165

2.3430
0.6166
2.3970

McFadden R°=0.3774

Probability (LR stat) =0.0014
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LogitiEZ 5Probiti R K5
> LogittiA! 5Probit A 1) 4rAh L5
P

B 15—6 logit #1 probit A RN H

o frl, LogittEE 5ProbitiBIs3AFbEEIT, iSRRI BER.
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LogitiEZ 5Probiti R K5
> LogitfiA! 5ProbitA iG55 R L% :

x 15—8 F#E (15.8.1) HEHSR

Dependent Variable: Grade
Method: ML-Binary Logit
Convergence achieved after 5 iterations

Variable Coefficient Std. Error Z Statistic Probability

c -13.0213 4.931 -2.6405 0.0082
GPA 2.8261 1.2629 2.2377 0.0252
TUCE 0.0951 0.1415 0.67223 0.5014
PSI 2.3786 1.0645 2.2345 0.0255

McFadden R?=0.3740 LR statistic (3df) =15.40419

% 15—13

Dependent Variable: grade
Method: ML-Binary probit
Convergence achieved after 5 iterations

Variable Coefficient std. Error Z-Statistic Probability

c ~7.4523 2.5424 -2.9311 0.0033
GPA 1.6258 0.6938 2.3430 0.0191
TUCE 0.0517 0.0838 0.6166 0.5374
PSI 1.4263 5950 2.3970 0.0165

LR statistic (3df) =15.5458 McFadden R?’=0.3774
Probability (LR stat) =0.0014
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Logith &l 5ProbitiE & H i

> ZRMERERAREY (OLSHERY) Hlogit/probitiAEG 4R B

bR E OLS = 8Y Logit #5%Y/Probit &%l
Mt 7ak OLS (&/N_3k}%) ML ARALIAE)
BNRPBEMTN | tSitE D) Zgarte (RELED)
MELE R* = EIEEMR> | McFadden R* =it4K
RZ
FrB REBLE 1R Wald #5% LR(IASALL) #2536
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ﬂprobit *1.81 = Blogit
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