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Yi= y:i=0
gob0dodooobobooooooobooooooooa
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oooooooo
T
Hi = Zt=1yit (22)

oooooo wOoooOoOooooOo podbObO0d0obbOOoooooooo
0000 ;00000 prior(0000)0000000O0O0ODOOOOOO

000000 Chamberlin 0000000000 DODODODOODOOO
0000000000000 HawsmanD x20000000000000D0
goobooobbooooobuoooobbuooooobooooooa
0000000000000 0000000Chamberlin0O00OO0O0OOOO
goodoboobooooooobobboooooobbobbooooooo
0oo°o

0000000000 Liang and Zeger (1986) O O O O O Generalized
Estimating Equations (GEE) Population-averaged Model 0 0000000
gooooopobobbboooboooooooobobooooooooo
00 tog

‘000000000000 D00000D0DD0000DD000N00N0NDDDOo0onoD
0000000000000000000NOOOO07T 0000000000000000
000000000Heckman (1981b) 0000 Manski(1987) 00 000000000000
0000000000000000000 40000000000 Manski(1975,19850000
00000000000 0000000000000000D00000000D00000onong
0000000000 Kim and Pollard (1990)0)

WOSTATA OOOODO xtgee DO O DODODODODOOOO0OOO



gboooogodo 2040000000

54 UU0U00O0OODOOOOOODOOOOOn

0000000000 Tobin (1958) 000 00O 0O OO OGoldberger (1964) O
0000000000 00000000000000000000O0Amemiya(1985,
Chapter 10) O Maddala(1983,Capter 6) 00D 000000000000

goboodooboobooooooobbooooooooooooooog
dbd0ddoooboooooooboboboooooboooooooobooooa
gdoboooouoooouobuoouobooouoboouoonooon
goos3b0000o0ooo

0053 CcOOODOOODOOOOO

gboobooboooobooboooobooooboobooooboon
gbooooboooobobooooboooobobooooboOoboooon
obobooooboboooooboooooobobooooooboOoooon
oooon

00000000000000000000000110

Vit = Y f Y >0 (24)
Yyie =0 ify; <0
000y >000000000 MO0y, =000000000 NoOODOO

ooooooNz, 000000000000DDO0 y,ODODOOODOOOO
oboooooobooooooo

Bz q
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/*Panel Logit*/
xtlogit enroll educ exper expersq, fe

xtlogit enroll educ exper expersq black, re

/*Panel Probit*/

xtprobit enroll educ exper expersq black, re
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/*Panel Random Effect Tobit Model */
xttobit hrsemp employ union grant, i(fcode) 11(0)

xttobit lhrsemp lemploy union grant, i(fcode) 11(0)
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A

F(x)




5.4

Y1 Y2 Y3

1 P(y;<0) P(y1) C - -

2 P(y1<0) P(y1>0, y,) B C -

3 P(y;<0) P(y1, Y2) C C -

4 P(y1<0, y3) P(y,Y>) C C C

5 P(y;:<0, y3) P(y;>0,Y,) B C C

Amemiya(1985, p.384), Table 10.2, Table 10.3
1 C= B =
55
Panel Logit Panel Probit
Dependent Variable: enroll
Estimated Coefficient Z-statistics Estimated Coefficient z-statistics

educ -0.1483 -3.80 -0.0695 -3.07
exper -1.9365 -28.62 -1.0535 -30.34
expersq 0.1909 16.73 0.1069 18.27
black -1.1899 -9.92 -0.6512 -9.96
_cons 1.4086 3.03 0.5911 221
Diagnostic Test
Number of observation 12723 12723
Number of groups 1881 1881
Log Likelihood -4473.4284 -4477.0404
Wald test chi2(4) = 1087.93 Prob>chi2 = 0.000 chi2(4) = 1236.71 Prob>chi2 = 0.000
sigma_u 1.612 0.9016
rho 0.4413 0.4484

Likelihood ratio test
forrho=0

chibar2(01) = 271.84 Prob>chibar2 = 0.000

chibar2(01) = 288.80 Prob>chibar2 = 0.000




5.6

Panel Tobit

Dependent Variable: Thrsemp
Estimated Coefficient z-statistics

lemploy 0.0455 0.35
union -0.5253 -1.49
grant 2.6512 13.80
_cons 0.8064 1.67
Diagnostic Test
Number of observation 390
Number of groups 135
Log Likelihood -592.0544
Wald test chi2(3) = 192.78 Prob>chi2 = 0.000
sigma_u 1.3889
sigma_e 1.1841
rho 0.5791




