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TITRE AR T D B R AR By S AN BUE R S DL -
o BAUEFEER ERY (ERF=1, A ERFE=0)
* HAERZMBENE BE=1, FHEE=0)
o Al RAEEFEN D (HHH=1, SHH=0)

BRI RME, mT R B A MERE (CooER) | Bmgiks ook
PR (binary choice model) J
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ARy B support (y) = {0, 1}, LI HARAFU 2 4

E(ylz) =1-P(y=1Jz) +0- P (y = 0z)
=P (y=1lz)

Bigh g, yv= 1R, BRI, X FTEE LA, FmERINTAGERE :
E(ylz) = P(y =1lz) =28

B A BT RN T OB KT 1.
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o FRATAT LU —AN A0 BRELF () ¥ B E4E 2[00, 1)l LA -
E(y|z) = P (y = 1|z) = F (2'B)

o WIRF () BUbriE R Logistic /AT F) 23 Af B, TFR K Logisticla] &% & Logit [a]
19:

!
er'h

E(yle)=Ply=1) =5
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Logistic[n] I 22 0 i) i

iRy = 1R Sy = ORBER A ELESC LR (odds)

P(y = 0[z,B)

o JUREER Ty = TR Ty = OMIBER AN
o WRLEET1, WAy — IOREKS Ty — LR
o WRJURATL, E0kHy = MR ATy = OB (Hlllodds = 2/LHAEH
21%)
o WRJUEANFL, By — LOBER ATy — ORIIEER (Holiiodds — 0.5(F %
hp)

odds =
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JLELL

JLE (oddsratio) : FIMAFARILRALER, RS T UL
y = TR .

A CEPS RT3 TR AR 97 3 i i SV B, IR S M 2o tiaR
%5 3l 1T odds :

. B
JEH | 1289 1722
B | 255 42
Odds | 0.1978 0.0244

M, ZePaB 55 8l i it odds g S5 P FR0-1978/0.0244 = 8.14%, kIR HY 57 3 T
GRS o

v
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Logistic[a] 5
%tFLogisticH] I :
er'B 1
P(y:1|$) 1+e ,B,P(y:O\x) Y Ve 1. 28
MIJLE (odds) Jy:
e’ B

odds = Ply=1z,p) _ 1+€I/B — %P

Ply=08)  1- 2

WAL (log odds. HufiHlogic) -
logit = In (odds) = 2/

T CL_E AR M RR 3B L& B Jd  (Logit regression) |
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o fhiit: DL AT SR BE R R

em;B H{y;=1}

1 {y,=0}

AT i Xt 50 L) SR BRI S -

xﬁ 1
L(Bly, =) Z [yz1ﬂ<1+ x5> + (1 —y)ln (W)]

I RACLL_EXFEALL SR R AL R AT
o P
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Probitfi Y

o WRE () BURHEIEZS AT (7047 BRAL, TR Ay Probit[u] I :

1 22
e 2dz
V2T

'
Bl = Py=1l0 =2 (5) = [
HAPEA IR RN -

N
L(Bly.x) = [yiln + (1= yi)In (1@ (78))]
i=1
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Probit, Logit[d] 4
A Logit bl iR & Probit[a] 5, H X4 SR BREL HR AT LS -

L(Bly,x) Z yiln (F (23B)) + (1 —yi) In (1 — F (28))]
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o JEit A Logistic[ I KeProbitlil I, {ERFISHIMLTHANE . FA T LIk B4 N
TR, FRBIRER AN

pi 2 P (g = 1w:) = F (wi8)
o AT R ARER AR I R AR IR

N
L (Bly,w) =3 [y 1 (5i) + (1 — ) In (1 = o)
=1
o TUNRIEBIA SRR A RIS SR, XTFP (5 = DI
Jey, MBS
N

Lo=>) [yiln (@) + (1 —y)ln(1—7)

i=1
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Pseudo-R?

KL FLER IR R2, McFadden(1974) 85 F “Py R2” (pseudo-R?) :
L (5 ly, ﬂ:)
-

SN [ {yi = 1} (5:) + 1 {y; = 0} In (1 — )]
Nglhg+(1—g)ln(l—-7)]

R? =

:1—

Vel D0 B A B
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P 3 R HI AR bR

o XTI AR EE—NEFEe, FHFETMED: = 1{p: > ¢}, ZJa¥H
A5y YK :
® B F (TruePositive, TP) : y; =1,9; = 1;
® {RIFE (False Positive, FP) : gy; =0,9; = 1;
® v (True Negative, TN) : y;, =0,9; = 0;
® {BJz (False Negative, FN) : 3, =1,9; =0,
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P I R TR bR

i DL PO 232K 95 0] e X
o HER (precision) , BIFr-AFM A IEMFEAS, IEFBILL
f5: Precision = TPTJFFP
o AR (MEBME, recall) , HIFHEMFEARY, IEMPILL
#: Recall = Hﬂ%;

® ¥§BE (accuracy) , RJFTATHEAH FTIN IE A Eb

. _ TP+TN
fil: Accuracy = TPIFPITNTEN °

o FlER, HIEMERMA2RIHAT:
2 x Precision X Recall 1
Precision + Recall % ( L ﬁ)

B A A 4 AR 2 S T AL R
o Wi, WRRAIFEEEAER, FRSTERILE], B M
T 6 47K
o AR T A AR FR B (break-event point, BEP)

Fl1=
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ROCHH £

TR R Ee, FA1ERAT LLE X :
o UL (sensitivity) : W B W IERAEAH, BN EFRIELE], R

TP

Sensitivity = Recall = TP L FN

o KM (specificity) : MR SAEAY, BIERRIELE], A

TN

ZinE TAEEMER 2 (receiver operating characteristic curve, ROC curve) : FJI
e € [0,1]if, LI — Speci ficity{EAREASR, LLSensitivityfE AP\ R E Hi R #Y
E.
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ROCHH £

pecificity

Sensitivity/Sp

025 0.50
L

0.00

0.00 025 0.75 1.00

— ==~ Specificity ‘

(@OBURTE L. Rtk £

1.00

0.

050

0.25

0.00

T T T T T
0.00 025 0.50 0.75 1.00
1 - specificity

Atca under ROC curve = 08302

(b) ROCHHZk

(logit_and_roc.do)
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o N THRIASMINERE, PLEEXARE R HAR BB IEE, Fd10 964 H
T MR, Probita] 15 L K Logit[] 5
o D) EmIFERR) LAY (generalized linear model) 443
o U R MR AL T A I ) — AN P — IR T, R AR R A R
A AR &
° SyRANE
* AR
* Z[RMsupport
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R TR LRMARR, FELLT LN
O HoKBAReHITRIEASE: 0 = 2ip
@® il — M EfERg (link function) Xy, 2% AR P17 4t
B pi = E (yil2i) = p(2)5)
© FH—MHE KA () UBTHRESMIR) Fru Gy R AR,
Blyi|z; ~ W (1) o
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00000000

2k 514
WERFA MR BB R T s = p (27B) = (B, TMIEHL

yilzs ~ N (s, 0°)

(B2 B5) , BAVEIESSR R TS E, Wil Ll s 7—4 X
MR, EER, TR, RATDUE X
u; =y — s = Y — E(yilz;) ~ N (07‘72)

B
y = 258 + ui,u; ~ N (0,0%)

M FRATG 2] T B2 B A
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Probit/Logit[[] 5
WMARFAMR By = 0/ ZocA &, R R4
exp (7;)

i =

1+ exp (z}3)

FHRBeyilv; ~ Ber (i), BT Bernoullizpfii )@ FHa% oA, B LA b T
AT SRR . TR, AR RO -

CXP(W} ! [1 __ee(@p) 1T
1 4 exp (z}0) 1+ exp (2}0)

Wi Logitla 5o MURFATIEEHLRE 1 = @ (278) RVARHEIEZS 531 ) 4347 bR
B, Al FATHAR2] T Probitul I5,

f ko) = |




) SRR
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J7 SRR H R AR AR R A A A
5345 SRS R R A HER RS
ERA AR R identity wi = xif
Gifi?f%ﬁ (0, +00) negative inverse i = — (;];;ﬂ)_l
STaTe
fé@%ﬁi]ﬁﬁ%ﬁ Z log i = exp ()
- ex (:c;ﬁ)
(EEcgileagis {01} logit/probit pi=N- 1+eip(x;/3)
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PSR Stata

Logistic o] JFt, 7] A AN T )™ SRR ) i 4> -
1 tglm exit_labor , family(binomial) link(logit) J
Hrp
o family J¥EESM A0 R
o link Ay HEHE bR %K
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J U SCEMERRY e

sy EE|
R R By R s, BVBUEYEREA B AREEZ, 5 FATTAT DAAE AR 4
A 6 FL AT A -

Yilpi ~ P (1)
Hrp i AE (yilwi)o Ry FIBUETERE M B 2828, FrAHE AT e A7, MILTE
AR IF AT DL F looffe i, BV : s = exp (2 8) LB EBERR AIHAA [B]

IH (Possion regression)
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0000000e

J U SCEMERRY e

FEE AR “OHIE_QJE.dta”rr, jrisg T —28 A 255 KEamifelt FRE ORIG TH-40] 2 i 1) B (el B, o
treatmentE R A S MIZLITR, 1 “baddays_phys_12m” K% HiZit4124- H UG —A A N AR EF
MREGREL, FrLhg— 8. FATAT DUGE ] glmiy £ 53 possion iy 4 X0 32 11l JH #1711 54 -

use datasets/OHIE_QJE.dta

local x "treatment english_list female_list birthyear_list"

/] SBRE

+ || glm baddays_phys_12m , family(poisson) link(log)

s||// BUATEYVIAES :

o&poisson baddays_phys_12m J

(
|

'
2|
3|

DA% A B 85 R S8 2 S5 Y /




