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« Céc tinh hudng &ng dung

* Dang ham:
M®& hinh ham xac suat tuyén tinh
(Linear Probability Model — LPM)
M®& hinh ham phan phdi tich Iy
(Cumulative Distribution Function — CDF)
 Ham Logit
 Ham Probit

 Ung dung trén Eviews



Cac tinh huong

« Cai thién / khéng cai thién nang lwc

e SO hiru nha / khéng s& hiru nha

* Ngheo / khéng ngheo

* Thanh cbng / khéng thanh céng cua mét chinh
sach moi

« Tham gia dau tw / khédng tham gia dau tw



Mo hinh LPM

. Yi=1 -> cO mua nha
. YI=0 -2 Kkhong co mua nha
. Xi: Thu nh&p cua gia dinh

X.

Yi
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Mo hinh LPM




Mo hinh LPM

* Dung phwong phap OLS ta co:
Yi:lB1+lB2Xi+gi gi:Yi_IBI_IBZXi

¢ Pr(Yi=1|Xi)=PiOA)
¢ Pr(Yi=0|Xi)=(1-Pi)%

« E[Y;]=P,=b, + b, X = Xac suat dé cé nha



Cac van dé cua mo hinh LPM

Khéng thda man diéu kién 0 =< Pi =<1
R2 khéng con do lwdng tot dd thich hop cua
dr liéu

. Tac ddng bién clia mé hinh thay dbi déu

. Var(e,) thay doi

. e, khdng tuan theo phan phdi chuan



M6 hinh ham phan phai tich lily CDF
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MO hinh ham Logit




Mo hinh ham Logit

1 1
B :F(ZZ)ZF(ﬁ1+IB2XZ): 1+€_Zi — 1+e_(ﬁl+ﬁ2Xi)
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Mo hinh ham Logit

Z.
1

= +,62X21+,[>’3 +...+,8ka1.

P
1-P

In——

Tac dong bién

o\

AP,
AX .

l

=P(-P)p,

Dau cla tac dong bién phu thudc vao dau cua B,

P(1-E)>0
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Mo hinh ham Logit

Do I&n cua tac dong bién:

O gia tri X; ta c6 P,=P,.
Khi X; tang lén X, ;thi P,=P,=?

0, = b :e(ﬂl +BX, +B X, +..+BX,)

=P
0 = h :e[ﬁ1+ﬂ2X2i+,B3X3l.+...+,8k(in+1)]
1-F
B
012 1)1 ZOOeﬁ" })1: Ooe
1-A 1+ O,e”
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MO hinh ham Logit

Y nghia cuaa B;:

Trong diéu kién cac yéu t6 khac khéng ddi, khi bién Xi
tang 1én 1 dan vi thi vé mat trung binh, ty |€ gilra xac suat
thanh cong va xac suat khong thanh cong la (p/1-p;) sé
tang Ién (néu B, > 0) hay giam xudng (né€u B; < 0)

e Pi(lan)
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Mo hinh ham Logit

By P,=10% |Py,=20% P, = 90%
P1 P1 P1
B, 15%
B3 5% Khi X, tang 1 do"n vi thi P;
ng (15% - 10%) = 5%
Bk 1 OO/O
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Mo hinh ham Logit

Panh gia y nghia thong ké cia mé hinh

OLS Maximum Likelihood

HO: Bk=0 T

statistic

Z

P- value P- value

statistic

H,: B, khac0

Do d@ thiCh h(.)'p Rzadjusted I{zFadden
mo hinh

Ho: Bz - B3= eeT Bk: 0 Fstatistic {X2 = 2(LLFUR _LLFR)

H,: it nhit 1 p khaco |1~ VAU

value
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Mo hinh ham Probit

Pi----m- - —/
1 |
I

0—= —7z
OZi !

=F(R)=

\/ﬁ

P+ pX

e 2a’Z

Dau cua tac dong bién phu thuc vao dau caa Bi vi¢ >0

Po doc ham Logit < ham Probit
B X Logit — B " Probit y 1.81
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Wng dung EVIEWS

- EVIEWS
Quick \ Estimate Equation \ Binary \ Logit
Quick \ Estimate Equation \ Binary \ Probit
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