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C4c bién phu thudc bi giéi han
Céc bo dir liéu can thiét cho viéc minh hoa: Lfpmw.wfl & Ldvl.wfl

Dir liéu vé cdc ti 1é tinh chit trong miu

Doi lic chiing ta c6 dit liéu vé ti 1é cdc c4 nhan c6 mot tinh chit ndo d6. Nghia 13, chiing
ta khong c6 dif liéu mang cdc gid tri 0 hodc 1 vé mdt tinh chit ndo dé vé cdc c4 nhan,
nhung ching ta lai c6 i 1& cdc cd nhan c6 tinh chdt Y = 1 trong miu. Nhiing ti 1& nhu
vay thudng dudc goila p;.

D6i v6i cdc dit liéu nhu vay, ti 1& ndy 1a mot uSc lugng xdc suat tryc ti€p. Tuy nhién,
dang md hinh thich hgp két hgp p v6i mot tip hop céac bién hodi qui vAn can thda min

nhitng rang budc clia xdc suat.

Nhé rang md hinh logit c¢6 dang:

_ _ o exp(By +BoXy +-+ By )
Pr(Y;=1| XsBs) = p; = 1+ exp( By +B2 Xy +-- + By )

B8ang dong tic viéc tuyén tinh hod dang logarit néi trén ching ta c6:

fn{—ip} = By +Bo Xy +-+ By

Bi€u thtic ndy trd thinh mdt md hinh kinh t& lugng sin sing cho viéc uSc lugng néu
chiing ta cé dif liéu vé nhitng x4c suit nay:

faniA } =By + B X5+ 4By + €

Chiing ta diing vi du vé sy tham gia luc lugng lao dong clia phu nif c6 gia dinh c6 trong
sdch gido khoa cia Ramanathan :

Cidc bién st dung 12 céc trung binh cho mdi ti€u bang trong 50 tiéu bang clia M§ va
thanh phd Hoa thinh don.
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WLFP = Phan trim phu nif tham gia vao luc lugng lao dong.

YF = Thu nhép trung vi cia phu ni ndm 1989 (1000 do6 la).
YM = Thu nhép trung vi cda nam gigi nam 1989 (1000 do la).
EDUC = Phan trim cda phu nif c6 bing trung hoc hoic cao hon.
UE = Ti 1& that nghiép .

MR = Phan trim phu nff ¢6 gia dinh.

DR = Phan trim phu nit da li hon.

URB = Phan trim phu nif séng & thanh thi.

WH = Phan trim phu nif 13 ngudi da tring.

Chiing ta c6 thé u6c lugng mo hinh niy bing ki thuit hdi qui tuyén tinh boi. Tuy nhién,
chiing ta biét 12 trong Bai gidng 17 thi thanh phan sai s& c6 kh4 ning s& c6 phuong sai
khong dong nhat, vi vay chiing ta st dung phuong phdp HCCM ctia White.

DPay 1a bang két qud ctia phuong phdp HCCM clia White:

'f',f,? EViews = B

Fil= Edit Objects Yiew Procs Quick Optiohs Window Help

Bl Equation: UNTITLED Workfile: LFPMW _ O x|
_ ViewlF’locsIUbiectsI PrinthameIFreezeI EstimateIFolecastIStatsIHesidsl

 Workfile:
Viewl pmcsl ¢ Dependent “ariable: WLFP
oo 1o Method: Least Squares
Range: 1% 1ote: 070702 Time: 08:23
Sample: 1480

Included observations: 50
& educ White Heteroskedasticity-Consistent Standard Errors & Covariance

B eql2

Sample: 15

= Iogistic Wariahle Coefiicient  Std. Error  t-Statistic Prob.

lor C 4480957 8962789 4966040  0.0000

YF 0987933 0341856 2892595  0.0081

il 0174345 0281126 0694266 04914

ECUC 0285129 0074407 3831993 0.0004

MR 0078214 0163410 -D.478640 06347

OR 0.437371 0.312648 1398925 01694

LE -1.B10585 0302568 5323049 0.0000

YH 0087492 0043526 2010085 0.0510

0092634 0034766 2664506 0.0110

R-sguared 0.780710  Mean dependent war 57.47400
Adjusted R-squared 0737322 S.0. dependent var 4248784
S.E. of regression 2175104 Akaike info criterion 4553579
Surn squared resid 1939742 Schwarz criterion 4897743
Log likelihood -104.8395  F-statistic 13.24550
Durbin-Watson stat 1.636647  Prob(F-statistic) 0.000000

|

|| Path = whshort course in econometncs\data || DB = rone ||W’F = [fprmw

Con bay gid hiy u6c lugng bing ham logistic. Ching ta c6 thé dua truc ti€p viéc bién
d6i thanh phuong trinh uéc lugng nay. Nhé ding cach ude lugng HCCM clia White.

Xem két qué & trang sau:
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% EViews HEE
File Edit Objects “iew Procs GQuick Options Window Help

B E quation: LOGISTIC Workfile: LFPMW =] E3

Viewl F'rocsl Dbiectsl F'rintl Namel Fleezel Estimatel Forecastl Statsl Hesidsl
y
: - | Dependent Wariable: LOGWLFR/100-WLFF))
M Method: Least Squares

Range: 150 Date; 1231001 Time: 16:52
Sample: 150 Sample: 1 50
Included observations: 50

Yariable Coeficient  Std. Error t-Statistic Prob.

-0.2526585 0.365440 -0.685742  0.4967

YF 0041918 0016732 2481323 0.0173
I -0.007335 0012570 -0.583534 0.5627
EDUC 0011887 0003825  3.029501 0.0042
MR -0.002768 0007108  -0.389470 0.6989
OR 0017914 0010805 1689188  0.0383
UE -0.068263 0012875 -5.0681458  0.0000
WH -0.003651 0001636 -2.232212 0031

-0.003877 00013658 -2.8932869  0.0071

R-squared 0.780451  Mean dependent var 0.303172

Adjusted R-squared 0737613 S.D. dependent var 0174318
S.E. of regression 0.089292  Akaike info criterion -1.832254
Sum squared resid 0.326898 Schwarz criterion -1.488030
Log likelihood 54.80634 F-statistic 18.21836
Durbin-Yatson stat 1638113 Prob(F-statistic) 0.000000

| | Path = whshart course in econometicshdata | LB = none | WF = lfprw

Nhé 12 khong thé so sanh truc ti€p nhitng két qua clia hai md hinh nay. PE& so sinh
chiing mot cdch hgp 1y, ching ta sé st dung nhitng két qua ham Logistic d€ tinh cdc gia
tri uSc lugng cla xdc suat, cdc tic dong bién v.v..., giéng nhu cdch thifc ma chiing ta da
lam trudc day.

M4 hinh Tobit (cic bi€n phu thudc da kiém qua kiém tra)

Xét tinh hudng 1a Anh/Chi mudn xay dung mo hinh chi tiéu ctia hd gia dinh 1a mot ham
s6 phu thudc vao cdc bi€n nhu gid cd hang héa, thu nhip clia ho gia dinh, va cdc bién
li€én quan khéc.

Dir liéu ctia Anh/Chi bao gdm céc loai quan sat sau:

Y, =B, + B,X, + - +BX +tg mneu Y, >0

1

Y. =0 neu khong phai nhu tren
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Theo nghia niao d6, ching ta c6 thé nghi t6i viéc ra quyét dinh chi tiéu sé ti€n hanh
theo hai buéc : quyét dinh c6 mua hang nay hay khong, va quyét dinh chi bao nhiéu cho
hang héa d6.

Xem biéu dd phan tan két hop vdi dudng hdi qui sau:

%8 EViews

File Edit Objects “iew Proce Guick Optiong Window Help

Viewl F'rocsl Elbiectsl Printl Namel Freezel Samplel Sheetl Statsl Specl

H Workfile: UNTITLH Wows, W
ViewIF’rocsl Db'ectsl 15| 25

Range: 130
Sample: 130

o]
A resid 184

20

¥

|| Path = y:\ghort course in econometnics\data || DB = rone ||W’F = unhitled

R6 rang 1a dudng hoi qui khong thich hgp tot véi dif liéu. Chiing ta c6 thé don gidn bd
di cdc quan sdt c6 gid tri bing khong, nhung cdc nha kinh t& lugng lai khong thich loai
bd dit liéu. Gidi phép 1y twdng s& 1a xdy dung md hinh két hgp quyét dinh mua hang va
quyét dinh chi tiéu. K§ thuat Tobit gidi quyét diéu nay.

Dir liéu trén duoc hinh thanh nhu sau:

Y =-12 + 1,2*X + @RNORM
khi d6 Y dugc cho bing khong néu gid tri tinh ra ¢6 gid tri Y < 0.
P& tao md hinh Tobit hiy nhap chuot theo cich dusi day

Quick / Estimate Equation
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Sau d6 chiing ta vio muc Estimation Settings va nhip chudt vao menu trdi ra phid dudi
c6 tén Method chiing ta cudn xudng dudi va chon

CENSORED --- Censored Data (Tobit)

Cira s§ nhan dang phuong trinh ¢6 mdt s& Iya chon cho cdng viéc to mi hon , nhung don
gian ching ta chi ddnh vao nhin dang phuong trinh cia ching ta nhu thudng 1€. Bing
k&t qud sau khi chiing ta 1am xong céc thao tdc dudc cho dudi day:

% EViews HEE
File Edit Objects “iew Procs GQuick Options Window Help

B Equation: UNTITLED “Warkfile: UNTITLED ==l E3
Viewl Procsl Dbiectsl F'rintl Namel Freezel Estimatel Forecastl Statsl Flesidsl

Dependent Yariable:
tethod: ML - Censared Normal (TOBIT) (Quadratic hill clirmbing)
ViewlProcleb'ectsI B g::ﬂﬁhﬁj’?gﬁE Time: 14:15
gangel: ) :II gg Included observations: 30
ampre. Left censoring (value) at zero

o] Corvergence achieved after 3 iterations
Covariance matrix computed using second derivatives

Coefficient  Std. Error - z-Statistic

-1267493 0827839 -15.31088
1220706  0.032428  30.96035

Error Distribution

SCALE:C(F) 1.078251  0.168453 6399512 0.0000

R-sguared 0.988082 Mean dependent var 8.257406
Adjusted R-squared 09587193 5.0 dependent wvar §.342485
3.E. of regression 0943871  Akaike info criterion 2238939
Surm squared resid 2405411 Schwarz criterion 2.379053
Log likelihood -30.58408  Hannan-Quinn criter. 2283764
Awg. log likelihood -1.019469

Left censored obs 10 Right censored obs
Uncensored obs 20 Total obs

il | Path = y:hshart course in econometicshdata | DB = none | W = untitled
Piéu thd vi 1 so sanh gid tri du bdo nay véi dit liéu thuc t&. PE 1am diéu nay chiing ta
nhap chudt vio Forecast va d€ cho EViews dit tén cho chudi gi4 tri du bdo YF.

Bay gid hdy nhip chudt theo trinh ty sau:

Quick / Graph / XY Line

XYYF
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%id EViews =] x|
File Edit Objects “iew Proce Quick Options “Window Help

B Graph: UNTITLED ‘Workfile: UNTITLED =] E3

\u"iewl F'roc:s' Dbiectsl F'rintl Namel AddTextI Line.-"Shadel Hemovel TemEIatel DEtionsl =
m Workfile: UNTITLED 25

\u"iewl F'rocsl Dbiectsl Savel
Range: 130
Sarmple: 130 40
% o
resid 154
BA
B v
BA ¥t 10
=
o4
u]
'j | Path = p:\zhort course in econometricshdata | DB = none | WwF = untitled

Bai tdp 18 cho chiing ta mdt c¢o hdi st dung dit liéu thuc ma né ¢6 dic trung da néu trén.
VLSS ¢6 mot bién vé chi tiéu clia hd gia dinh cho gido duc vad mdt bién chi tiéu cia ho
gia dinh cho thudc 14.

Chi tiéu cho gido duc dugc gdn gid trila O cho 1876 hd gia dinh .
Céc chi ti€u cho gido duc dudc gén gid tri 16n hon 0 cho 4123 ho gia dinh .

Céc chi tiéu cho thudc 14 dudc gan gid tri la 0 cho 2113 ho gia dinh .
Céc chi tiéu cho thudc 14 dudc gdn gid tri 16n hon 0 cho 3886 hd gia dinh.
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