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1

2)

3)

4)

(SEX)

(AGE)

(GPA)

(SES)
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5) (EXP)

) (SIZE)

Binary-choice models

(Models of Qualitative Choice)

Likelihood Estimation)
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(Maximum
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Specified  Model

Binary-choice Models (Logit Model)

1

+

P->1

z, =log P!

(Logit Model)

Z, =. +px1 e (32)
Fi{z1l 0 1 z1 -@®
F(z,)
1+e-1 = | + (32
z —>» <D p 0] Z -> +00
Logit Model (3.2
Z_-EL- 3.3)
1-A
A (3.4)
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log "' a +px1
1-Pi
(general form) ( K1) )
Z, log Pi
- Pi;
PO +P1sex + p2ace. + Piexri + P4 IncoME! + PANCOME2,
+ PBINCOMES + P iINncoME! + P8NcomEs, + RJINCOMES;
+P10GPAL + PNGPA2j + P 2 GPA3; + P 13GPA4 + P 4 sizEY,
+As SZEZ + s |
z,
Pi
01
SEX; i
= 1 i
= 0 i
AGE, = i
EXP; i
INCOME; i
INCOMEL; =1 10,000
=0
INCOME2; =1 10,000-20,000
=0
INCOME3; =1 20,001-30,000
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INCOME4, =1 30,001-40,000

=0
INCOMER =1 40,001-50,000
=0
( 5 50,000 )
GPA, i
GPAt = 1 2.00
= 0
GPA2i = 1 2.00-2.50 i
= 0
GPA3, = 1 2.51-3.00 i
= 0
GPA4, 1 3.01-3.50 i
= 0
( 3.51-4.00 )
SIZE, I
SIZE], = 1
= 0
SIZE2j = 1
= 0
( )
0 6 )
2)
(Maximum
Likelihood Estimation) 0,1)
(Heteroscedastic)
32 s .
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pi 2

. 1
0
1
2
1+ 2= N
The Likelihood Function
L = Prob ([ 1 DJ = Prob (D)....Prob ( N ... (3.6)
(3.3) reduce form

L
np,ab-p,)~a) ..... 3.7
1 i
(3.9) Maimize the Logarithm of L
logZ = X lo9pi + *log(l-/ ...(38
/A I 5m 9 ) 38)
differentiate log Z 1?0 1?,
PO P 1
log Z _ NdPj/dpo N dP11d@BQ
dflo /A HH 1 —pj

0 (3.9)



aﬂ/aﬁ,_im =12
f)/ /=n1+1 1—-/7/ ! 1&g

5log Z i
1

i (3.10)

1?

3.2)



34

35

1

(Logit Model)

Likelihood Estimation

(

MLE)

) 2544

(Qualitative  Choice)

30

T-test

(Maximum



2)

10

95%

(
.6 100-499

31

(Multi-Stage  Sampling)

.6 500
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