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Noi dung thwe hanh

« Uéc lwvgng mo hinh

« Tinh toan tac dong bién va giai thich y nghia cla hé sb
hoi quy wéc lvong

Kha nang dw bao ctia md hinh

« Kiém dinh cac van dé ctia mé hinh



Uéc lwong mo hinh logit

* Thong tin di¥ liéu
= [fp: tinh trang lam viéc cta phu nir (1 = Yes | 0 = No)
= Kk5: sb con dwdi 6 tudi trong ho

= k618: sb con tir 6 — 18 tudi trong ho

= age: tudicha ngwoi phu niy

= we phu ni¥ c6 béng cép hay khéng (1 = Yes | 0 = No)

= hc: nguwdi chdng c6 bang cép hay khoéng (1 = Yes | 0 = No)
= |wg: thu nhap ky vong ctia nguwdi phu nir néu di lam

" inc: thu nhap cla ho gia dinh (khéng bao gém thu nhap

cla nguwoi phu nir)

Uéc lwong mo hinh logit

» Ky hiéu va khai niém lién quan
= Dé&t p = prob(Ifp=1) = xac suét phu nir di lam
= Vay q=1-p = prob(Ifp=0) = x&c suat phu ni khéng di lam

= (Odds of success = p/q [= odds ratio] =» logistic Yi Xi
= Odds of failure = g/p

odds 0,11 025 043 067 100 150 2,33 4,00 9,00

In(odds) (2,20) (1,39) (0,85) (0,41) - 041 085 1,39 2,20



MO hinh Logit

« Patz=p,+p; *X;
« CAc cach viét khac nhau dé tinh xac suét
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Tac dong bién caa md hinh Logit [Manual]

« Buwéc 1: H6i quy md hinh logit (# logistic)
v Logit = Estimated coefficients [3;]
v’ Logistic = Odds ratio

* Buoc 2: Xac dinh nhém doi twgng mudn quan sét (chon
X;) do xac suat khac nhau tai méi nhom khéac nhau.

« Budc 3: Tinh p = prob(Yi = 1) tw [5;] va X,
* Budc 4: Tinh tac dong bién theo céng thirc

B fiepe1-p)
ax;, "

Tac dong bién cua mo hinh Logit [Stata]

« Budc 1: H6i quy mé hinh logit (# logistic)
v Logit = Estimated coefficients [3;]
v' Logistic = Odds ratio

« Budc 2: Xac dinh nhém dbi twong mudn quan sat (chon
X;) do xac suat khac nhau tai méi nhom khac nhau.

« Budc 3: Tinh tac déng bién bang cAu tric 1énh:
mfx, at (X; = ... X, = ... X, = ....)
v' X = Mean vé&i cac X; khdng khai bao

v Vi cac X la bién dummy, tinh mfx trong ting trwdng
hop va so sanh p, trong moi trwdng hop



Tac dong bién cuaa mo hinh Logit [Stata]

. mfx

Marginal effects after logit

y = Pr(lfp) (predict)
= .57388476
variable dy/dx Std. Err. z P>z [ 95% C.1I. ] X

k5 -.3482605 .0484 -7.20 0.000 -.443121 -.2534 .237716
k618 -.0189813 .01649 -1.15 0.250 -.0513 .013338 1.35325
age -.0151834 .00309 -4.91 0.000 -.021247 -.00912 42.5378

he~* .1058854 .04373 2.42 0.015 .020167 .191604 .391766
lwg .177781 .03653 4.87 0.000 .106181 .249381 1.09714
inc -.0076498 .00196 -3.89 0.000 -.0115 -.0038 20.1293

(*) dy/dx is for discrete change of dummy variable from 0 to 1

Tac dong bién cua mo hinh Probit [Manual]

« Buwdc 1: H6i quy mé hinh probit (# logistic)
v Probit = Estimated coefficients [3;]

« Buwdc 2: Xac dinh nhom dbi twong quan sat (chon X)) do
xac suat khac nhau tai méi nhém khac nhau.

« Buwdc 3: Tinh p = prob(Yi = 1) tir [3;] va X

* Buwéc 4: Tinh tac dong bién theo cbng thirc
Cipi 1

dX; a V2T

AT N N
* e_(fo) * 3; = prob(I < Iy) * B; = normsdist(ly) * B;

voily = B+ B2Xoi + - + BrXki

» Vi Stata, cach tinh twong tw nhw Logit
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Tac dong bién cua mo hinh Probit [Stata]

. probit 1fp k5 k618 age hc lwg inc

Iteration O: log likelihood = -514.8732
Iteration 1: log likelihood = -459.42824
Iteration 2: log likelihood = -459.30315
Iteration 3: log likelihood = -459.30314

Probit regression Number of obs = 753

LR chi2(6) = 111.14

Prob > chi2 = 0.0000

Log likelihood = -459.30314 Pseudo R2 = 0.1079

1fp Coef. Std. Err. z P>lz| [95% Conf. Intervall]

k5 -.8479583 .1131212 -7.50 0.000 -1.069672 -.6262449

k618 -.0461519 .0404131 -1.14 0.253 -.1253602 .0330563

age -.0373581 .0075675 -4.94 0.000 -.05219 -.0225261

he .2569849 .1103053 2.33 0.020 .0407905 .4731793

lwg .429156 .0850771 5.04 0.000 .2624079 .595904

inc -.0185569 .0046903 -3.96 0.000 -.0277496 -.0093641

_cons 1.847385 .3785987 4.88 0.000 1.105345 2.589424
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Kha nang dw bao caa m6 hinh

* V6&i LPM: kha ndng dy béo la R, hodc R;,;
« V&i Logit hay Probit, y twéng tiép can nhw sau:
v Buwoc 1: Udc lwgng mo hinh

v Budc 2: Dy bao, tao bién p, (xac suét (rng vdi cac Xi
twr di¥ liéu trong mau)

v’ Tao bién forecast nhan gia tri bang 1 néu p, > 0,5
[Gia tri 0,5 c6 thé thay déi tlly theo mirc do chap nhén rdi ro
cua nguwoi lam duw bao]

v Tao bién test = forecast = Y; tir di¥ liéu ban dau
[Test nhén gia trj 1 néu forecast = Y]]
« V&i STATA, g |énh estat classification sau hdi quy dé ra
két qua.
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Kha nang dw bao cua mé hinh logit [Stata]

Logistic model for 1lfp

True
Classified D ~D Total
+ 342 168 510
- 86 157 243
Total 428 325 753
66.27%

Correctly classified

Kha nang dw bao caa m6 hinh probit [Stata]

Probit model for 1lfp

True
Classified D ~D Total
+ 344 170 514
- 84 155 239
Total 428 325 753
66.27%

Correctly classified
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Céc kiém dinh lién quan

« Kiém dinh hé s6 héi quy [Estimated Coefficients]: kiém
dinh Z thay vi kiém dinh t

« Kiém dinh LM dé lwa chon mo hinh thém bién, loai bién
[ly thuyét van quan trong nhat quyét dinh bién dwa vao]

» Céc kiém dinh Robust, Reset Ramsey khong thé thuc
hién trwc tiép tor két qua hdi quy Lpgit/Probit nhwng van
c6 thé thwe hién théng qua cac kiém dinh tr phan dw
ctia mo hinh héi quy.

« Pa cong tuyén [Twong quan manh giira cac bién X]



