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or with appropriate definitions
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where 07 = X0+ (1-2)0,,0 < X < 1. Assume H(0 ) is invertible
(we'll justify this in a minute). So
n(b-6,)=-H@6") g6,
Now consider H(6 ). This is
Ho') = Daﬂg(ﬁ*)
0=Ds(6)
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Session Edit View Bookmarks Settings Help

Please contribute if you find this software useful.

For more information., visit http://www.octave.org/help-wanted

Report bugs to <bug-octave®@bevo.che.uisc.edu>.

octave:1> Estimatelogit

AR A A AN RN AN AR H RN N AR AN AR ERN
Trial of MLE estimation of Logit model

MLE Estimation Results
BFGS convergence: Normal convergence

fiverage Log-L: 0.602383

Observations: 100

t-stat
1.6364
3.1548

st. err
0.2185
0.2831

estimate
0.3575
0.8930

p—value
0.1017
0.0016

constant
slope

Information Criteria
CAIC : 131.6869
BIC : 129.6869
AIC : 124.4765

HEKEEA AR AKX AR A REAAA XA AR A A AR A AEAEAAA XA AR R AXAEEERN

octave:2> []

E NEWJ ] Shell

File Edit

Search

Preferences  Shell

Macro  Windows

Find: |

fhomesmereel'Econometrics/MonlinearOptimization/EstimateLogitm line 1, col 0, 798 £

Example of MLE estimation. The data is rea
Logit DGP, so the model is well specified,
the properties discussed in class. E.g., i
large you should see that the estimator is
true value of theta used to generate data

n = 100; # sample size
theta = [0;1]; # true theta for generating d

[y, ®] = LogitDGP(n, theta), # generate the

# now define things for estimation

model = "Logit";

modelargs = listiy,x);

names = strZmat("constant”, "slope");

title = "Trial of MLE estimation of Logit mc
theta = zeroz(2,1); # start values for estir

# Perform the estimation - Make sure that yc
# the MLE estimation programs so that you se
mle_results(theta, model, modelargs, names,
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0:1361
0:0000
0:5182
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1:72466
1:42172
21:5520
A 0:392356
R2 0:925955
R2 0:923840
F (4;140) A37:686
145084
159967
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