[ 7w Rt R
B bR LUERE

F1E
M1 (1.70) XKOHEEHER (eql) DERRIN TS LT 5. View/Residual
Tests/Histogram Normality Test %8R L, FEITL72 IV,

M2 (1.70) XOHEFAER (eql) BDERIN TS LT 5. View/Coefficient
Tests/Redundant Variables - Likelihood RatioZ &R L, &~ > 7 A2 loanratio
topl0 & AL, FEIT LRIV, REGUIFEN SIS THA ).

I3 F1-3LF1-6DFERALEE L 72X,

4 OLSLiE-T (1.98) XZBIELEFILETHET 256, BIFEREZWREICT S
MENDDH. 2T, 44 HIZFIH L2 #1EZ % (c loanratio top10 logcaplar
didratio2 roe2) ® 5 Hroe2 OV IZ, haitoukinhi2 ZF|HT25Z Li255.

(1.98) K& BAEELEETHEE T 5729012, OQuick/Estimate Equation % EE R
L, @Method% OLS» 5 TSLSIZAR L, @Equation Specificationi v 7 A |
croa c loanratio top10 bond_mv2 # AJJ L, @Instrument List® > 7 AiZc
loanratio top10 logcaplar didratio2 haitoukinhi2 (Z LZEAT L2 &Y. BY —/LX
— X U Proc/Make Residual Series # &R L, 4fix 275 (ivresid_test). ®
ivresid_test% c loanratio top10 logcaplar didratio2 haitoukinhi2 (Z[A])f L 72 S

(eq_sargan_test & 11T %). DQuick/Generate Series% &R L,
sargan_test2=eq_sargan_test.@regobs*eq_sargan_test.@r2 THEH it &= % 1ERK
L, ®sargan_test_pval2=1-@cchisq (sargan_test2,2) TplEZRDIR I\, JFiE
RAUIEAINDTHA .

M5 R4 LFEERIC, OLS LiE-T (1.98) & GMM CTHET 256, BIEEK
ZHMEIZT DM ENH D, ¢ loanratio topl0 logeaplar haitoukinhi2 & ¢ loanratio
top10 logcaplar didratio2 roe2 # N ENHIELI E L THH LIESGED I 7 A
MIBAEIZHD. JTANMNINCVEVTARNEESZEEHS. M4, M5 CTH
TR LT R BEABOMEEEREZ LT, WET OICEEE oA T %
BRATENDZEK TS ETIERNVEWVWS 2 ETHD. FRIELAHOMEL ST
HERT &R U) R B E AR ORE R & Ll T 5 Z L ITE BRI .



=z

E28
M1 (2.27) ROHEMRRE (eqd) BERARINTNDHETDH., V——LD

Proc/ForecastZi®1N, FI779 5 &, THHENInIfE L TREFSIND. U—2 v —
FBinlff2 2707 ) v 7 L, RIRSNDUA L RUDY — /=TI 0
View/Descriptive Statistics and Tests/Histogram and Stats% 8.5, OLSH#EGH )
SOTHEDHR KRN 1 2B, &K/MEDO0Z FEILZ & ZMER LRSIV,

M2 (2.27a) RCHLHLEHD S 6, a2 80T age, nwifeinc, exper,

fi 3

fif 4

i 5

expersq & educ 3% 2 515, age, nwifeinc, educ DIRFHRENEEZZNENEE
T D20, KL 84 HD eqlpdf ZFIM L,
eqlpdffeql.@coef(4),eqlpdf*eql.@coef(5) & eqlpdffeql.@coef(8) D X 9 (TR 7
SV, exper DA, eqlpdf*(eql.@coef(6)+2*eqlpdfeql.@coef(7)) D X 5 12K ®
7RIV,

By b BT VOHEERR eq2 ZFIMT 5. #HzIE, infantl=1 07— A

(infant2=0 L RET5H) Tl
series case_la=@clogistic(eq2.@coef(1)+eq2.@coef(2)*1+eq2.@coef(3)*0
+eq2.@coef(4)*age+eq2.@coef(5)*nwifeinc+eq2.@coef(6)*exper+eq2.
@coef(7)*expersq+eq2.@coef(8)*educ)
series case_lb=@clogistic(eq2.@coef(1)+eq2.@coef(2)*0+eq2.@coef(3)*0
+eq2.@coef(4)*age+eq2.@coef(5)*nwifeinc+eq2.@coef(6)*exper+eq2.
@coef(7)*expersq+eq2.@coef(8)*educ)
series case_ldiff=case la-case_1b

TRDS.

KL 86 HDOT 17T ADORHEIC
smpl 157600 642
equation eqb_test.binary inlf ¢ infant1 infant2 age nwifeinc exper expersq educ
EANL, EITLARIW. Eol#FLRVWTHAY (=T —2HAET D).
Quick/Show % (X, showH [ (Zinlf infantl infant2 & AJJ L, groupl®m CTHED>
5 Eobs 1705 57 TiXinlf=1, infant2=0 & 3T/ > T\ 5. obs 600 205
642 TIiT T X Tinlf=0, infant2 DR¥HNR 0 TH L. ZIUTEERIN T WEITH
5.

AKX 115 EOTF a7 5 AOFEKIC



regress;lhs=myhome;rhs=one,dense,fee$

EAHFMZ, OLS #%174 5. 7= & 21X DENSE OMR¥OFEHERRZEL 0.003425
&7, il —5.335 T pfil% 0.0000 &72%. OLS OHEGHH RIT—REAIFCThH
D05, MM, —EdEiEaew.

EI3E
1 HONUDEDLZEITTERN. KET7THH

2 7-&zi3%HEryy b BT ATIREONHEHMEDORK 5 & RANFEOLFF 08—
B DHCFHIEEEIZ 22 V. A 136 HE M.

18 145 HICKD LT 0/ T AxEi LIz, UTOXIITRDLZENTED.
' black=1,expwc=0, expbc=0,ZEHE (F#)), expser & 05 5 £ THEINT .
scalar edumean=@mean(educ)
smpl 16
series new_expser=@trend
series newxb2a = b2(1)+b2(2)*edumean+b2(3)*0+b2(4)*0

+b2(5)*new_expser+b2(6)*1
series newxb3a = b3(1)+b3(2)*edumean+b3(3)*0+b3(4)*0
+b3(5)*new_expser+b3(6)*1
series statusla=1/(1+exp(newxb2a)+exp(newxb3a))
series status2a=exp(newxb2a)/(1+exp(newxb2a)+exp(newxb3a))
series status3a=exp(newxb3a)/(1+exp(newxb2a)+exp(newxb3a))

group expereffect new_expser statusla status2a status3a

4 BRI L > TEDLRWEZES (MR & Filp), BIRIIZ XK > TED 5
e REfe) 2T 288 I3RGr Yy b - 2T, W E TR OB %
EOHEEEFLEe Y Yy b - ETAREZILND.

F4E

M1 X 4-2 ®Right® = > 7RIZ 49.501 Z# A1 L, FEhTiuX L. TR0, ERA
49.501 &72%. 49.501 &iThourD iR AfE (49.50) ZfEMIC LIRS fEZ 3% 0E L
7o, FREFUTOTa 77 K285,
equation eq_newtobit.censored(1=0.0,r=49.501)hour c infant1 infant2 age
nwifeinc exper expersq educ

ZDELEEI=TROME (ZDO7r—A2TiX0), r=FEROME (ZDr—ATiX



49.50) &t 705,

RI2(1) ZEILSEATHIOEIEEZLT O RifRIIHEEN B2 b o2 ThD. Dk
R E2 R L THDHET V% Tobit IECTHEET 2 &, —EdiEE» —RMIZE
SV AW/ AN

f12(2) 7-& xi3HEEHmmE (Equation Estimation 7 > K7) X ¥ Options % &R
L, Robust Covariance #J = >~ 7 L, Huber/White ZiZR L, FEIT L2 I\,

I3 ARRFEIZIHEV AL TV, 3RWTHITHIE SN AR O Quantile to
estimate D (K 4-32BM) 2L 2252 ThsD. ZOHALH LWRENEL
HTHAHD.

R4  HGRBEBNBRERZZ D, M RIIAREED — 8 ey (K3 214~
215 EE ).

¥5E

f1 %I whitecol DfR¥AY (5.25a), (5.25b) NTLBLICAETHL LREL &
9.
AKRI241~242 HOT 0 7T 5 30~391TE2Z M LS. 30~331TORDY I
create; whitel1=x1'b1+b(5)*(1-whitecol)$
create; white10=x1"b1+b(5)*(0-whitecol)$
create; white21=x2b2+b(10)*(1-whitecoD)$
create; white20=x2b2+b(10)*(0-whitecoD)$

LUFFBRICE S A2 S0,

2 T7a— L oEEHNEEGORINREZEHET 5. flanders (T (5.29a) i
Hnd, (5.29b) RicoAEBND. (5.30c), (5.30d) &AL 247~250 HO
077 LEFAL,
flanders=1 D & = ® (5.29b) KOFREEE
create;tbx2f1=b(7)+b(8)*perexpen+b(9)*bluecol+b(10)*whitecol+b(11)*1$
flanders=0 ® & = ® (5.29b) KOFREEEK
create;tbx2f0=b(7)+b(8)*perexpen+b(9)*bluecol+b(10)*whitecol+b(11)*0$
? (5.30c) X% flanders=1 CTitH$
create;y2f1=tbx1+sigmal*rho*n01(tbx2f1/sigma2)/phi(tbx2f1/sigma2)$
? (5.30c) % flanders=0 THFH$



create;y2f0=tbx1+sigmal*rho*n01(tbx2f0/sigma2)/phi(tbx2f0/sigma2)$

? (5.830d) K% flanders=1 T:t&E$
create;ppf1=(tbx2f1/sigma2)-rho*(tbx1/sigmal)$
create;qqf1=(tbx1/sigmal)-rho*(tbx2f1/sigma2)$
create;yly2f1=tbx1+sigmal*(n01(tbx1/sigmal)*phi(ppf1)+rho*n01(tbx2f1/sigma
2)*phi(qqf1)$

? (5.30d) % flanders=0 TitiA$
create;ppf0=(tbx2f0/sigma2)-rho*(tbx1/sigmal)$
create;qqfO=(tbx1/sigmal)-rho*(tbx2f0/sigma2)$
create;y1y2f0=tbx1+sigmal*(n01(tbx1/sigmal)*phi(ppf0)+rho*n01(tbx2f0/sigma
2)*phi(qqf0)$

FVRDRE.

13 HEDBELS RO TRED —BdEERIIMEICGEOND. K, ANLAEEMELY
DB BATHIOBEENNETH 5. Tz Rk LT HIRA 2L HIREAR N
EFTDENDBDHD.

B4  (5.50a) KiZiL exper L ZDHFEHTH D expersq DD TINEIRFFIZHE
BT HMENH D, F 5-8b DFERICESNTHFT L. 268~269 HDOT 1/ 7
LAMEINTET 5. BEMRICHG 2 DRANEIT (2.16) & (5.53) AKX
D,
series expkol=@cnorm(bxi)*(GAMMA(7)+2*GAMMA(8)*exper)

FEEEICBE LT (5.57) K, (5.58) KLY

' (5.57T) XEFETEEHERTS.
series imills=@dnorm(bxi)/@cnorm(bxi)
series expko2=@cnorm(bxi))*DELTA(3) +
(GAMMA(7)+2*GAMMA(8)*expersq)*@dnorm(bxi)*cwi-RHO3(1)*SIG3(1)*bxi
*@dorm(bxi)*(GAMMA(7)+2*GAMMA(8)*expersq)
' (5.58) X&EFETFHETD.
series expko3=DELTA(3) —RHO3(1)*SIG3(1)*imills*(bxi+imills)*(GAMMA(7)
+2*GAMMA(8)*expersq)
2R 5.

BI5 BN S5 T, HBADBEICET LT TIILDHERN 3%DEES, FDONED R
WDIRNDTRYIDZHET Yy k « ETVOHEFD D E VDRV ATRENE RS 5.
R LS ER I ENICHRAETAZ R EZLND.



7o & %21 infantl % @8, LHEOBERE L ELSNOHE BINAZFIALH L L
T7mbty b BT VTHE L, TOEHWREELZERIV. ZOE@EEY
(6.12a) KOFMALEIIINZ THEEF L, FORBIEEIZHOWT tHiE L7 &,

ZOMBEOER RO 1 DX infantl IFNELEHE 72> TNWDHDOT, BEF OB
BOBRRBRELEEREVWNDDLE) ZETHD. BEXTNDZ LI, thofRAL%%
MEAETIZ, infantl 30026 1 ~EL LR TH L. ET/V EORETIE,
EHAM OO TEL S LIl d.

KeaAnfEEINIZETDHE, BEWHRZ ML (6.25a) & (6.26a) XD
HEEMEN—RFICRTE S D, BRI, B, B@), -, B(9), B0k LI
IXENZE Lao, b, -, a1, aREDHEMNHDH. pDOHEEMITRHO L W5 AT
7=~ S5 . nwifeineZ B o 7L D f/ MED & g KA & Tl ~F %
%1212, sortslhs=nwifeinc$? & 9 2~ FE2FIHATIE LV, Z OO 2%
DNEFEZ 2 2 T, nwifeincDIAFRLZ T EEZ D LIZRDH T LITHERETRETH
L. SHRUNTTEOERERIETH I ENTE LD, TRERIT H7-01Z,
SORT =~ > K& FfEd 5 ailcnwifeincZ B DO EH AL & U THRFELTZFN L.

RO, SAEROMEERD DM ENSH S, 72L& 213 infant]l & nwifeinc

IS DEH % infant2=0, AGE, EXPER, EXPERSQ, EDUC %> 7 /LD

BfEICEET D, Z0 ETHE 1ROV T, infantl=1 O & & ORI
(bx1), infant1=0 ® & Z OfFREEK (bx0), HF2XROEREREEZ cz 55, %

D9H %T, (6.23a) ~ (6.23d) X% infantl=1 D~ — A & infantl=0 O — A

THEgE LS. BRI, (6.23a) & (6.23b) Xaiti§ 57201,

? nwifeinc & B D4 I CTHRFT 5.

create;swifeinc=nwifeinc$

? swifeine DA% f/IME B i KMEZ I~ 2 5.

sort;lhs=swifeinc$

? (6.25a) o infantl=1 ORFOFEREIEL

createsbx1=b(1)+b(2)*1+b(3)*0+b(4)*xbr(age)++b(5)*swifeinc$+b(6)*xbr(exper)+

b(7)*xbr(expersq)+b(8)*xbr(educ)$

? (6.25a) o infant1=0 DORFOER B

create;bx0=b(1)+b(2)*0+b(3)*0+b(4)*xbr(age)++b(5)*swifeinc$+b(6)*xbr(exper)+

b(7)*xbr(expersq)+b(8)*xbr(educ)$



? (6.26a) OIFREE
create;cw=b(9)+b(10)*xbr(educ)+b(11)*xbr(swifeinc)$
namelist;bxlew=bx1,cw$
namelist;bxOcw=bx0,cw$

? Pr (inlf=1,infantl=1) Oi&
create;pl1=bvn(bxlcw,rho)$

? Pr (inlf=1,infant1=0) O&
create;p10=bvn(bxOcw,rho)$
create;diff=p11-p10$

? EROEEZT Y TS
plot;lhs=swifeinc;rhs=diff$

13 AXDE15 DL IIT, AL, SHERD Y X b & ANE 2 THERH
Fv. T2bbB 321~323 HIZH DT BV 7 AIBWT 1~ 317% FrtOBICEE
& (NN
1 create;syl=share2$
2 create;y2=sharel$

3 namelist;x1=one,Inx,nadults,bluecol;x2=one,lnx,family,whitecol, flanders$

M4 AKXOEL1T DL, L, SHERDO Y 2 b & ARz THERH il
Fw. bbb 327T~328 HIZH L7 1 7T MMIBWT 1~ 21T FReDORIZEE
AT L.

1 createsyl=alc;y2=tob$

2 namelist;x1=one,lnx,familybluecol,walloon;x2=one,Inx,family,whitecol,flanders$

E7E

1 FHEEEERAR CH LD, F—Ey b s ETLEEFELLNR. ERICTKY
0, 1, 2, I TEFARVNOTEZER Yy b« ET AL HEEZ LRV, O
Z ST RITH T 2R ORSEZRTOT, JEHFE T2y b - ETLEEZIHN
. L L FHEBOEITEHIFETH S, ZORD L TR FIEE v 2RI
EZE LI NAN— RLETFTARLPP R EET LOBEANEZ LA,

M2 Axo (7.26) XofitfzZznEh

exp(— Bi)Bi’
fi(y)=

y!



exp(—v)yi’

f,(y)=
y!
L, ZZTBi=explbx)la=explcz) 35, £975¢ (7.26) kb

Pr(Yi=0)=exp(—B;j) + (1-exp(— B))(1-exp(— &)))

(1-exp(— Bi))exp(— &)&’
Pr(Yi=))=

y!

DRV SLD., KTV BT NE EROET VORKRIR r— AL LTHLNATZD
2, HORERIZRDINERSHD. BOEBRPORBNBEE NS Z ERgnd. B
R&E L etuiXexp(—=B) W/ NS 725, TRTOXPIELREL, BixRE< T4
WIZ, b RE LT, Bz, bxint 3 ThiviFexp(—B)2s 1.89E-09 & 7¢
L. TRTOMEICE L Thxid 3225 L 2 IChEBREOND D00 il
5.

M3 tr¥h—ahithr 7 (BRELTHRWEXE) 235252 & 2BIRINICERTH
(X, FrfeiEE T VIIRFEER 2 T 5 1 SOFE N FETH 5.

M4 RMEAXEZEZHRLZIV.

FE8E

11 sekin2 c sml lsave Isave(2) % [HEEET NV THEI LSV, £DH 2T
lsaveQ) DRI D t E ZFITUVN 2 . lsave T8NV EM 27— S 2WTHA 9.

M2 7=&x 3pEniZ$% D (SEKIN2), #iIZ% % E%E, D (SM1), D

(LSAVE), #/1EZ&%% &%, D (SM1), D (JUNSAVE), D (KISO) & LT

R L 72 U (RIZ eq_iv_lsave_test & 4T 5).

Deq_iv_lsave_test DFLEZ KD D (RITZEH % ivresid_test & 4T 5).

@ivresid_test # &%, D (SM1), D (JUNSAVE), D (KISO) (Z[FlF9 %
(U HETERE R & eq_iv_resid E4fHT 5).

@eq_iv_resid.@regobs*eq_iv_resid.@r2 THREMTEEZ KD D (RIZE 5%

sargan &4 fF1T5).

@1-@cchisq(sargan,1) T pfEZRDH 25 (5 1 & 43~47 HSMH).



13 SM1 OAREIED 1 N KETHEICEL RS THAH (IZZ D%
eq_gmm_nstep_test & 4T XL D). WFERRHKI S O E I H] 20,
sargan_nstep=1-@cchisq(eq_gmm_nstep_test.@jstat,15), TITH Z LN TX 5.
W REIFS AR A 5 %A EAKMETHZLTWHTHA ).

4 —OOFFTNERITHET 272012, WETNVOMKVHT GERIIZ, T
BH) BRI ERDUENDD. FEERET VICE L Tuogka HEEICET 2
R27p» (8.11) DK D ITEM S NI EBICEHT DR H Y 5 5. HIEDN
EViews DHEER RICE RS ND . BREYDRET /WVIZHE L T A SIS
HR2 (8.34) D& A S NI AERICET DRI HY 5 5.
EViews DH#EERE R IZ1E, A& 2 Unweighted Statistics®R-squared & L THF/R &

1, % 1EWeighted Statistics@R-squaredk LTERRIND. EViewsPNERS
NAHEENFEETT VOR2E EERRET /LD Unweighted Statistics?®R-squared
WEIA CHERRBIZ BB T 272 LIZR 20T, EIT—ISAIBEIC e b, 7272, [EE
NRET IR E —BE A FFo & &1, BEIRET ML —BE, &~
fattz K <.

F9F

Ml 72EzBUTOTe ST AEREICNAR S0,
namelist;z1=hlth,ag,min,con,man,tra,trad,bus,per,ent,pro$
regress;lhs=wage;rhs=hours;str=id;panel;fixed$
create;gp2=_groupti$
? Chamberlain ® 2> h+EF /L $
logit;lhs=union;rhs=z1;pds=gp2;panel$
? TN— T — RS
logit;lhs=union;rhs=z1;pds=gp2;panel;fixed;par$
? 7rEYy ks ETILS

probit;lhs=union;rhs=one,z1;pds=gp2;panel$

fl2 7=& zidblack=1 D&M T, manufOZREZEY EiF5 &, BEE (a) |
B L CHIRHEZ (O L7z E TR ZFHET 5.
? manuf [ZIZKBENGFET HDOT, ZNEDHPOMVBRS LERH DH$
reject;manuf=-999%
? b=t b« TEFILOSRAHEEE. par TREDIZE 2 IRTES
tobit;lhs=newlwage;rhs=one,educ,exper,

black,manuf;pds=gp;panelimarginal;par;random$



? educ, exper DY T NFHEERD H$

create;meduc= xbr(educ)$

create;mexper= xbr(exper)$

2t (WTTpZMY) L& E RO DS
create;x11=b(1)+b(2)*meduc+b(3)*mexper+b(4)*1+b(5)*1$
create;f11=x11/b(6)
create;x10=b(1)+b(2)*meduc+b(3)*mexper+b(4)*1+b(5)*0$
create;f10=x10/b(6)

create;lambdall=n01(f11)/phi(f11)$
create;lamdal0=n01(f10)/phi(f10)$

7 (9.71) L&RDD$
create;expect11=x11+b(7)*lambdall$
create;expect10=x10+b(7)*lambdall$

7 (9.72) X&RDD$

createsexpectal=phi(f11)*expect11$
create;expecta0=phi(f10)*expect10$

VLR FERIZ black=0 DG TRD A S0,

HE  ERRTEH L X 51, manuf IZKIBERH 5D T, KBPFEZ T R &4
TR DH., RXD A2 HIZHHK 99 ZtR LIzl &, ZOXREM (—999) %I
DERNTWZ2WO T, manuf 28 0-1 ¥ X —IZ2H 00 57 manuf O FEEJEN
—8.27 L7 o ThH. AXDKEIMICTHETRWA, KRIIZELIGHET LD

\Z, 481 H® LIMDEP 72 77 A® 31T & 447 & OREIZ reject;manuf=-999$ % 18
g L.
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