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Ti eival n unnpeoia Perma.cc;

H unnpeoia Perma.cc emMTPEMEL OTOUG XPHOTEG VO OPXELOBETOUV TO TIEPLEXOUEVO HLOG LoTooeAiSag Kal
va dnpLoupyolv évav cUVSEGUO TTPOG TNV apxeLloBeTnuévn eyypadn tng Lotooehidog autng. Aveaptnta
oo TO TL UIMOPEL va cUUPBEL oTnv apxikn mnyn, n apxelobetnuévn eyypadn Ba eival mavra dtabéoiun
HEow Tou cuvdéopou Perma.cc.

lNorti va xpnowonoujoste to Perma.cc;

MoA\ég dopég otn ouyypadn apBpwv kot AGAwv egpeuvnTikwy  SoKiiwv, xpnoluomnolouvral
TIAPATIOUTIEG TIPOG LoTooeAides. KabBwg to Stadiktuo aAldlel ocuvexwg, sival mBavo oL MOPOTTOUIES
QUTEG LETA OO KATIOLO XPOVLKO SldoTtnua va kabiotavtal pun AELTOUPYIKEG Kol 0 UTIEPOUVSECUOG VA NV
oényel mpoc¢ tn cwotr nyn. H totooeAiba unopel va €xel petakivnBel N va €xet Staypadet.

Ol «omoopévol» olVSeopolL gival éva mpoPAnUa KaBwg Sev pumopel va StaotaupwBel n mnyr mou €xet
xpnoluomnotnBel oto keipevo mou kavel avadopd oe pla Lotooedidba. H xprnon tng umnpeoiag tou
Perma.cc Staodalilel 6tL To UALKO oTto omoio yivetal avadopd ce €va €peuvnTKO Kelpevo, Ba eival
TIAVTA TPOCBACLUO OTOUG AVAYVWOTEG.
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Sign up with Perma.cc

Perma.cc is available for use by anyone. Some types of users and organizations have special privileges and
responsibilities. Select the affiliation that best describes you or your organization to learn more and get started creating
an account See our documentation for more about Perma cc's affiliations and roles
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Over 150 academic law
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with Perma.cc

Create an individual account Perma.cc for individual users
Anyone can create an mndividual Perma.ce account, which will allow you to create records
First name to be preserved by The school Library. Just complete this form to get started

Georgios New users are able to create ten free links on a trial basis. Once you've used your trial
individuals not affiliated with a registrar must sign up for a paid subscri]

Last name
Many organizations qualify for free, unlimited service. To see if your organization qualifies,
loannou i
check out our accounts page
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To learn more about how Perma cc works, please review our user guide

gioannou@aua.gr




Jtn ouvéxelo akoAouBouv tn Sladlkacia evepyomoinong tou Aoyaploopol Toug, cUUPWVA UE TIG
obnyieg Tou autopatonolnuévou mail tng Perma.cc mou B6a AaBouv otov LEpUHATIKO TOUG Aoyaplacpo.
MNna acdpdlela, Ba MPEMEL va 0ploouv Evav KWOLKO SLaPOPETIKO Ao OUTOV TTOU XPNOLUOTIOLoUV yla va
£€xouv mpooPacn ota NAEKTPOVLKA TOUCG UNVULATAL.

We created your Perma.cc account

Look for an email from Perma.ce and click on the link to sctivats your new account. Ses you socn

Katomv Ba mpémel va evhuepwaoouv tnv administrator Xplotiva Mmouowvakn (christina@aua.gr) wote
VvV TILOTOTIOLNGEL TOV €V AOYyWw XPROoTN.

MOALG 0 Xprotng miotonolnOei, n dtadwkaocia dnuioupyiag Evog LOVIHOU CUVSEGHOU LLE TNV UThpEGia
Perma.cc yivetat wg e§ng:

1. Em\éyoupe eloobdo pe TA oOtolela Tautomoinong Tou  xpnotn otnv  oegAida
https://perma.cc/login
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Log in to your Perma.cc account

Emall address Password
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Login to Perma.cc

od? Mo protlem’ Create a new password.

Dom't have an account? Sign up with Perma.ce,

2. Jto medlo “Paste your URL here” emikoA\oUpe tnv LotooeAida yla tnv omoia Béhoupe va
SnUloupynooupdE Ul opxeloBetnuévn  eyypadr, TX. TNV  TOPAKATW  LoToosAida
https://statmodeling.stat.columbia.edu/2011/12/08/a-short-back-and-forth-on-models-with-
unequal-variances-leading-to-my-usual-suggestion-to-check-your-statistical-procedure-by-
seeing-how-it-performs-on-fake-data/

Create a new Perma Link

Enter any URL to preserve it forever.

Paste your URL here. Create Perma Link

or create multiple links

& This Perma Link will be affiliated with  Personal Links ETB ~

get more personal links

3. Jtn ouvéxela emdéyoupe “This Perma Link will be affiliated with” - Sponsored Links =
Agricultural University of Athens / Library & Information Center “Alexandros Poulovasilis” kat
kKAlkapoupe “Create Perma Link”.



Create a new Perma Link

Enter any URL to preserve it forever.
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or create multiple links
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Creating your Perma Link

4. Mepuévoupe 600 n oelido apyelobeteital:

5. Otav ohokAnpwBel n dtadikaoia, Ba petadepBolpe otnv mapokdtw 008o6vn. H lotooeAida £xel
opxeloBetnOel kot €xet dnuioupyndel €vag HOVIHOG UTEPCUVEECHOG, TOV OTOL0 UMOPOUUE Vo
ovtlypapoupe: https://perma.cc/P7ZD-SHFX
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Statistical Modeling, Causal Inference, and Social Science
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Maze ganeration algorithms! »

| Am Too Absolutely Heteroskedastic for This Probit Model S 1

Posted by Andrew on & December 2011, 3-05 am

Soren Lorensen wrote: RECENT COMMENTS
» Matt Gershoff on EU
proposing to regulate the

I'm working on a project that uses a binary choice model on panel data. Since | have panel data and am using MLE, I'm concemed about
heteroskedasticity making my estimates incensistent and biased

Ase you familiar with any statistical packages with pre-built tests for heteroskedasticity in binary choice ML models? If not, is there value in cutting
my data into groups over which | guess the error variance might vary and eyeballing residual plots? Have you other suggestions about how | might
resolve this concemn?
| replied that | wouldn't worry so much about heteroskedasticity. Breaking up the data into pieces might make sense, but for the purpose of estimating how
the coefficients might vary—that is, nonlinearity and interactions

Soren shot back:

I'm somewhat puzzled however: homoskedasticity is an identifying assumption in estimating a probit model: if we don’'t have it all sorts of bad
things can happen to our parameter estimates. Do you suggest not worrying about it because the means of dealing with it are so noisy? [| had
hoped to test for it using the algorithm suggested by Davidson & MacKinnon (1993) and to correct for it using a multiplicative heteroskedasticity

model ]
| recently graduated from undergrad so my concems stem from very recent study of econometrics (the professors for whom | work at first nearly
scoffed at my concern), but could you please describe (or point me to a source / paper) on why we might not be so concemed about
heteroskedasticity in maximum likelihood binary choice models?

To which | replied:

If you're worried you can always check your model fitting using some simulated data. (That's the sort of thing | always say.)

Filed under Economics, Miscellaneous Statistics.

Comments are closed | Permalink

use of Bayesian estimation
» Eric de Souza on EU
propesing 1o regulate the
use of Bayesian esfimation

» An n EU proposing
to regulate the use of

Bayesian estimation
» John Thacke:

death rate in 21 ras the
highest above normal since
the early 1900s—even
surpassing the calamity of
the 1918 flu pandemic’?

» Matt Gershofi on EU

propesing 1o regulat

use of Bayesian estimation

» Andrew on Is it really true

that “the U_S. death ratg in
020

pandemic™?
> Brent Hutto on [s it really
o

ﬂ‘ﬁﬂe:t
the early

6. MAfov, o umepolvbeouog https://perma.cc/P7ZD-SHFX Oa 08nyei mavta oto apxeloOstnuévo
TIEPLEXOHUEVO TNG LOTOOEAISOG, aKOpA Kol £Av N opXlKh LotoosAida petadepBei oe GAAN
61evBuvon n dlaypadei to neplexopevo tng.

7. H véa &evBuvon URL (ocUvbeopoc Perma.cc) pmopeil otn ouvéxsla va xpnoiwlomotnBei os
orotadnmote BBAloypadikn avadopd yla TTUXLAKN | EPEUVNTIKA epyoacia, dpBpo, LoToAdYLo
KATt. Ol 0VayVWOTECG TOU cuvavtouv cuvSEopoug Perma.cc pmopouv va KALKapouv og autolg,
Omw¢ otig ouvnBlopéveg SleuBuvoelg URL.



