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4.2. MR sIzHveyalaelfuuudiassladn (Logit Model)

o 3y
Tunudiasadly

y* = Xi'lg-'_ui

= e ' w S e o 3 ar
Tumalfid y* Tdenwnsodunald (unobservable) Fsiusidunaldunnde daunls

1 . & Y pov] dy
YU (dummy variable) y aationy 1aa il

y = i iaﬁyl.* >0
y = 0 ?}uq

- ITn- O, NIl @& B! (1)
yi=0 yi=1

1n29710 Likelihood function
Prob(Y =y,,Y,=y,-..Y,=v,)
Feemnsadouledlugliingiata’ld fait
n
L = [T Arn-®c; B . 2)
i=1

Taeh

(n33find A3yRInd, 2002)



43

= o

] Fd
A ldnnmsysznanasuuuudiaee1an (Logit Model) Tinaii

Dependent Variable: REG

Method: ML - Binary Logit

Date: 09/17/02 Time: 20:59

Sample: 1 122

Inctuded abservations: 111

Excluded observations: 11

Convergence achieved after 7 iterations

Covariance matrix computed using second derivatives.

Variable Coefficient  Std. Error  z-Statistic Prob.

c -12.14380 5280087 -2.299925  0.0215
X7 -1.351250  0.868694 -1.573611 0.1156
p. & 0.06313¢  0.032094 1.967291 0.0491
Xy 0.062958 0.031846 1.876952  0.0480
X 0.056365 - 0.033216 1.686908  0.0897
X3 0.041124 0.384327  0.107003  0.9148

Mean dependent var 0.171171 S.D. dependent var 0.378367

S.E. of regression 0.239101 Akaike info criterion 0.483807

Sum squared resid 6.002776 Schwarz criterion 0.630368

Log likelihoed -20.85685 - Hannan-Quinn criter. 0.543322

Restr. log likelihiood -50.80896 Avg. log likelthood -0.187900

LR statistic (5 df) 59.90422 McFadden R-squared 0.589504

Probability(LR stat) 1.27E-11

Obs with-Dep=0 92 Total obs 111

Obs with Dep=1 19
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