(Robert 2001; Meng 2001; #%-£ 2006; & 2007a, 2008a, 2008b), 7=, 1990 4F{tLibe. @
AERORRAMENREZNE, TRIEEST-HOWYKBNLAAT7REF TR, BEE
RORBABS BRI, LA 7 REEORZHIT, BACEOPTHEETH), b1, X
EXEHOKBERIT, BEAELSE I —h—NEEVE o0, FILIEL TH, KB4
FFERFLLTHREL TS (Appleton+Knigh+5+E 2004;Knight-% 2004; % 2008c), &
Biz, /A - RE IO ARIE O ASDMLE (Knight, Song and Jia 1999; Knight+%
2004; B 2008c), 7t - REERICBITIMEFOKRSHIT, SHRNE (FERLED)
THhd. o TREOFEBHICH T2 RERIT, BABMOERRET L, HBREREY
W, L A4 7 REEROBRIE A - RECROREE 2L IC Lo TR SN ESBE
FEizi1Bh5, Meng and Zhang  (2001), Margaret and Ngan (2004), % (2007a, 2008a,
2008b) i3, #ATHMWE LHBRE REHBMEFMOREHEENFETHILLIEML TV,

KIS, BARICOWTIRIA TS, BATIL, 1990 FLIE, TRl %272 L ORFRTIZpE,
FFIESBLREFE DML TS, FIESBREE L, KEDIZSBBMLVERICEV, BE,
HALRONBEMTBICHEVTIL, BHEAESSSHE (ERHRA) LLTERAZhI—F,
i, MR WICHBI NS, (R ° [HEBRWR 2YXoeRmTsK
RELTIFTEL, LRS- HEEOBRICHEL =% 1c, R L TH. IZLAVHEERME L
LTREASh., KPR EOBEERA -2 MEdhsey (M58 2006), i,
1990 FE{LLIME, ZV—F—AML . ERWABEVNEL 7Y —F— 2R BMRHWL Y, 7Y
—F—ERBLEBEORET, 7)—F—BROZVWHHE LVEVZLAERIA TS (B
F-HE0 2005), EEWHDHE, BARICBITIRIHIEL, BEERREE. HERMOLETERR
HFL ML, BHEZ 2RI TSN EERRER CHTENS, Ki#
(1994, 1997), @F -4 IUTF (2005) i1, AARICENT, ERLFERAMORSIKELNF
EFTHILETLTWVS,

L EoBENG, AARLDEORIEEZMESBTRBORRNR2ED, 1990 H{RE1E,
ARICBNTH, PEICEV TS, FERLEF MM Ty, ERREFLIFERLES
MoOREHEE (LLTFTIE, TERLFERMOREEE] SMER) OfLkimEEORE
EROTVBIENRDND, LLARL, REE T, BPLL, ERLFEERMOREREDNE
EZBT 28 ik frizdr v, 2612, ERLIFERMORERZICM TS B RLHE#ETIZL
i3, —EOWREORILE L T, MEOSWHHOMELRCGERT AL TREICT5,
HETHALEE 26N, AT, PEBLIVEAZ &L LEER L EREMoRERED
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ERICMT 3 LHDTORENRAETH S,

EMOWIILUTORY THD, B 1 HTETHREY —ALELT, BREVRETS.
B2 TR, RREIEOTHO R ORBZIZ >V TRATS, 8 3 BT, ZoaHo
P SHR T ETO, EREREET 2, Bk i, RIRLBRTRE ELDD,

1 EFTHRROY—1 LERORHR

(1) EREFERMOREBEICHMTIHERER

FEREFERMORSBEQERIR, UTFOLIRHERICLI->TRAZTHTVS, 7.
TANEOFEAEEMR) (Becker 1964; Mincer 1974) (CkhiZ, #BH®E (%) L#L THMEh
5 [—MABEA] LHTLECER M EE 58S, T2bLERNORFUIMIC
o TEmMEhS [ERFERNLANEER] DERICE-T, ERRDEEENR EL, KE
B ERTAIEABASN TS, ZORKICE-SITHIE, EREEERICENVT, EESHRRE
D NHRAEORDN RS0, ERLFERMOBERENELLEEZLNS,

BT, ABRAAE D0 ML EE AS—E THoTh, Becker (1957) @ EAEOMA.)
&, Arrow (1972,1973), Phelps (1972) 72X THcBtA0ZERIER ] ICXhif, ESLIEES
MOZERRRVE AHFEL, BERMOREBENELS LI ILNS,

L9 1 2OEb LT, HhROSW{LAZET NS, Piore (1970), Doeringer and Piore
(1971) @ [ZEH@iT@O®EB] (Dual labor markets) (CXiviE, HMHiBAHIBEAICH
— &G Wi (primary market) & B _RIGWTB (secondary market) D 220Z5rWIENS
e, REBEPLELDIEZZLONS, B—RIFWMATHBELL, WV RE, LWHWARE. ZEN
R AR TORBER-CAERBLREL. BlEERL TR ThHS, B
HHBTRLL, B—REMIBIHLT, BOEE. HELTHREG. BOERBER, 4
ZVEEEE, EVERS RV LI THR SN EMmE ChHS, —HST MR OR
RicLaE, F—REMTHICVWIE5WMEIL. ZFERREETHY. Bo_REHTEICVWSZ
<OFHWEIL, FERBRRE THHD, HFWMTBOSWHELAFEL, ERLFERMO L
BENELRLEZLNSD,

(2) REHARDY—A
LT T, ShoDBEBERICE-SSEHRLEFRMO BB BB 3EESITIZoOVT
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Y=L, EREHRLFEAMOREBECHTIERNMOLTHRETLYS, Bl
REOETLTIR, ERLFESRMOREEEZ, ANRERYOEEROROKE (KRT
I, TR LFEE) & ZAEEOROBEICL-STRATELVER (KMRTI. 1R
g2 LPER) O 2 flicaiTohns,

B BORICR TS ETHRIZ 2V v TELD S, Ermisch and Wright (1991) &, AF¥YABLIE
THE T AMAOMMER, IER, FER, BREOREHBOBRCIIY T tL7
Ya AL TAREEL - REMEEHREL, RBERTRENS [ERAMNEAR] (on-the
job investment in human capital) . E KM TRSNS—RIANBEENEROREIZERSD
L, EEREDRENWIEERL TS,

Barrett and Doiron (2001) |%, 3% @ 1989 % LMAC (Labor Market Activity Survey) @
AEMOY T ERG, EH, BRES—], FEB RO S—POBRICIDY T LI
3 RAATRAEEELES LR OREMBEHELLE LT, EREBR S —TFORERELL
CERLHFERA-IORSREICRTIERSMEToTVD, TORHE, ReBE~OF
HEEI, KEEDIERE B B8 —bOBE . FEMIEREN 50%., BMIEREN 50%THY, Bk
DOIEHREE BN A—POBE, IEBIEREDR 39%, BIERZER 61% THY, LEDQTERLIFE
TR S— OB/ E, FEMIERHRED 52% ., MIEHIEN 48% THY, BIEOEMLIF H R/ S—F
DIFE . FEMPEREED 43%. BHEEED 57% CThY, ERMEREORET, LH0IZHN B
LOREVNILEFLTIS,

Baffoe-Bonnie (2003) IX, 7AUA 2000 ¢ CPS (Current Population Survey) @5 &it®
YTV AV, REREOBIICLS AT ALEELEERSFEROR UL EELE
LT ESLHERMORLBECHMTIBESMETV, ERCFERMOREBEDL
13.94 T, Z0H5, IWMPER T 13.71, MR ZEIT 0.23 ThY, BB EOREH B
BEIDVREVILEHLAICL TS,

Baffoe-Bonnie (2004) 1%, 7AY# ) 1993 CPSOBEM OV 7T NA RV TERLEER
O EAMAHEL , JEERICLE <, ERRRE OFMIEHE KENmNZLL RERED
BIRBEMREFEEROREEEICEREE 25, EREIFEROIET S LORATAL(E
EFTDIENLETHDHIEEEML TS,

wiz, PEICBITHEITHRIZOVTELDS, Meng and Zhang  (2001) 1 1995 & 1999
F 2P R A DBFRF O RS MO BEOBEMEF AL, Oaxaca EE5yARDS
2TV, BEHBHELHBEREFOERNORSBEDERIZSOWT, BIEREN LK
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£ 50.82%ICH 5L, ERMEREN RSB ED 49.18% K FETIILERLTVS,

Margaret and Ngan (2004) i, 2000 P EFBHHWATHOKFEMEE (LR, BIR, R,
W%, Kilt, BAFT 118 4 4873 AL TREL-EE) O@RLFIAL, BHH0E, LA
A7 REE, VAT REGOBRRE, HREREFHEOREBEICM TS Oaxaca DE
BHaMAFICioT, HEEFREFHELENTHHEMORGRE~OFSEIT, RitEE
23 5.89%. HBIEREEN 94.11%TH), BHHWELBHTEREEMORERE~OHFLE
Ik, BIERE2E77-8.48% , FEMIERED 108.48% THBILATFL TS,

M (2007, 2008a, 2008b) i 2002 FREMATERIMAE (CUHIP2002) & 2002 FEPE
HEERRSMETEE (CRHIP2002) OEEEZFAL, $HESR, MHEES. REIFEHS
D=FMOREHZEICETS Oaxaca DERSMO LTV, MATIESM L MEIFERMORK
@REOFHEIT, MIERKEN 25.46%, IERIEBES 74.54% THY, BHERLMATIEER
MOREREOTGEILBIERZE 16.05%. ML LT 83.95% ThHY, W IERLMEH
FHEFMOREEEOR L EITMIEREH 99.23%, JEMIEBEN 0.77% THHZ LA LA
LTS,

iz, BRI 3ETMEIL VW TELDS, BARBVWT, ERLFERMORERKE
DEE SRR DRI 22 D, LUF O X2 TR RLDHS,

A# (1994) &, AN IERBRREFOREE L., LEOREHBERIRO/ (T Ak
ELEREMBLHETEL, ZEMRER (FHROBPERTFOFERLY) 5 thThoRe
52 AHBITRDDIILEAERLTWAS, o, kil (199713, A—EHRERMOREE
ENFEL, BEEREZ2ra— L ThH, ZOREEEIEREL THEETHILEMELT
Wa,

fF -4 LT (2008) 1, IEMEIETEMB RE OFMPTHEHEREIZOWNT, 1992 4F, 1997
EB LT 2002 FEORLEMEREMEOYY TV -7 —F%FIFL, Oaxaca BRI S
HEERAWTHHLTVS, £ORKR, BUHEOERLIETERICEWT, EBMEHEICRRE TS5
BEED, FMAHEEORNESTHY, KEDEMRLIEERICHOT, FRIEBEICERT
SETRHEEY, FRHABICSDIRARETELRILERLTVD, TOHEBELLT, BLE
RBSHFEORE - REDQLET, L{ELENEREETEOWEFLSHMALEROR
WHEASEFTLIE— 5 T, ZEOFTERRES Tk, BERCORRFEESKEEEL2) -
FETETHDTLEEML TV D,

AMOGHIE, L EICETEATHRLLE~T, VW OMDEFHRZL-2TVS, B—IZ, E
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BEHERMOREBEC VT, ARLFEOTH 28 CERSMOSHTHITOA TV
Wiedh, EMLFIERMOREHFEOERICHE VT, A FOEEMELHEMEIIAR T2V,
FRTH. BEREPEICESTIERLFERNOREBEZDERIZSWT, EhEhO oA
fTok T, A PHEETT, £k, ST, BABIVTEOEHHBORREERL,
HALPFEOBWEROHMEBICESVT, BALREICBITAERLIEERORERRE S
W55,

BIIC. F-E4E-LF (2008) (X, EREIEERMOBHREICETAERE S RET-
et WA ZEMEFEMBTRLLE, LaL, —ARMICHIERBERE LIEREERE © 5 W
IXR2D, FOD, FATHRTERLIFERMOBEREICHTIAMICR>TVRNES
A6ND, FHTIL, HWRFHABTRICFARBEERL ., LV REELHVIER-
HERMOBEHEEICETIH RO ET.

EEIT, kil (1994,1997) LFE (2007a, 2008a; 2008b) LA EATHRZRITHVT, WeH
Y OHEE, IFLAL B E Fel: (OLS) THD, LL, B EOBRRICISY T L
rav AT AOMBEE BB S, RIERRIC AT 2OMBMARDLS NS, %
THREOMEREEER. AFRETHE, ERELHEREORSMBOMETIXA(YF Y
E7 /L (Switching regression model) ZMAE5,

BUIC, EITHRTIE, EOTERLFESRMOREMEICETE0TTERSh TVEH,
BHEEDIT A RETIRAEDITEL 2V, R TIL, BHELLERS T THHTL. ThTho
EREFERMOREHEEOBREASIZL ETBLEBLITI.

(3) {REREE

AW TIL, ARRLE B ARLHEICE T2 TR ORREETHRICESWT, UTD 3 -
DEHREREL TS,

B—io, MR ELIERIEREORBII VW TERS, O REREZOEBIZ-VTIE, A
HRAEGICINE, ESLEESRES VT, B, SREHRIYOEERORN SRR
T, FWEEEDRENRELD, Z0OTH, ERLFERORENRLDLEILNS, @ #
BAERZEOEERICOWTI, A EOR REREFEHHZENER LT ANTERERN
FALTH, #EROROERICE-> TR TERVES., fld, FERICHETAFEOZR,
EJODEV OMMAEET LT, ERLFERMORERERELIILLE LMD, @
AWTIL, BARLPEORRBLUETHELEEICL, B PEELL, EHOHRVEV-ICER

-122 -



1T858, EREFEAMOREREI SR, SREEEOROZRIZER TS
HEVKEVEHERL TS,

B, MR ZEORERIC BT BAERIISVWTHRS, BLEROERIL, BiEr kit
DIATAZANRBREDIEIZHDEEABND, BHEORE, XKBML, FHOTZZWABEFLL
T AELHCCHETBTEC XL, ZEoR e, RRLFE0 _FR—0Ebh3, &
WEERTILMN ERELBRL, RELER TN ERE LBIRTD AR
VY, REHEHERCEAZORAEBRICLDL, Bk, k0B ES, ERELIES
AMoOREERICKELERSBILABShAIE, ERLIEERMOEHGREV OIS,
ZHEOHHBHELVBHFTHILEZOND, %), #BEERIZOREREICE2IKE
i, TERBRIVKEVEER HNE,

B, IEBEREICBY D A FBE 25, PEICH~, BEADOHRE, BrMRemE
RE KICHEBEREOREIT, BASPEIVKE, 2FY, BADORE, BOERL
BOHORMBEAERAELTVS (8 2007h, 2007c), LI=ti>T, ERMIEREN EREIEIESR
DREBEIZH DB, BALES—FREIVNEZ LA,

DL, AMOEBRIZUTOBEITHS,

[{ER1]: BEXEZBVTL, PEIZBEVTH, ki, FREBRESERLFEEAMOREE
EICGASRRIT, BUEREORBLIIRZ,
RS 2]: Belh, FEMEREZNEREFERMORNEHEICEASL BT, KIENBELY
KEv,
[(REE3]: PEICHE~, BEOHERE, FMEBESNERLFERMORGESEICEXIEEIT
K&, FBEEROREEIL, BN -FREV,
LUFCiE, (RBREEICB T 550 ORHE 2TV TR 5,

2 FFOREH
(1) EEETIL

HESHWOFEEL UL, £, Yo7 L iia AT AREELEREMEEHET
%o RIERERBOBREFIAL, REBBIHTIERIMRETI.

L, MERBOHEFEICOVT, UTOILEERTIILNLETHS, F—ic, it
T INEIDDRRITEDY T kL Pia AT AOMBETHS, Heckman (1976) 1.
WD OLS HIETH, MELL2WELZERLL2WVWES, F T -BLIval -/ AT AN
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REL, ~yr= O _BREOHENLETHIILZHEML TV, EXL, R TR ~v2~
O BTV, ZOMEI, UTO 2 S ThHE. O AWTHE, RIICRE
FLRERZEUEARERAL, ~o/=r O BREOEEX Tk, 2L, BAKHELAE
1, 3 Mill's K2R B TRAZVERBBLNE, 2D, AREHLIMTIZEL I3 /3 (T A
MBS TV, @ BALHEICBL T, BL2val (7 AOMBAFET S ARk
BHBH, Manski (1989) %, ~v 7~ D _BFEOHEERRICIE, MAUBR (identifying
restrictions) <C@RMEDKIN (general lack robustness) 72¥ ORIEAHY, oF, o iAME
HEVFIREIEDS BH S LIBML TS, ED%, KT~y v ZBIEEZRAL T2V,

BT, REFROBIRIZLS YTl 2ial - AT AOMMTHS, HlA . EEFR
EEOREE, ERREEOANBME TS, REWEOBREZEL2VBE, TR
RIAATARHDHILNE ZOND, ZOSATAREETHH, K THL, Ao F 7 7k
&7/ (switching regression model) %RV % (Maddala 1983),

UTTCh, AOBEETTLEZENLT S, 7, AT 7 atrer LO#ERE (1)
s @) XTHET,

II‘IFV“ ' ﬂIXa +£|l (1)
InW, =B, X, +¢&, @
1 =8(InW, —InW,) +yZ, +u, ©)

(1) X b (3) XcBWT, BFiEAI, nW, InW, RERLIEEROTED
B, X HRERLHAERORGCEEL5ASEER (FI2ITPE, ShgteE, M.,
R, HIRRY) ., £, Le, REAFLORSMEOBBTL T, REHBEICR T 5L
¥ A yFEB) ORERZ ) XTRT. TOMER, W, LW, cEEBE5x5
FERX, . thUAOERZ, (FI2E, SRR, REER) Lo TREZNS, 612
InW, &inW, RKBE5:58E X, ORERK, ¥ MOBE Z, ol ERKETT,

Ay F o/ ERMETAVOSHTFIREL L, £F°, F95BEVEREIFERD 2 WAICHTR
FTHMBEEATD, Wi, ThoORMEL Y =hELE 2 HMO RN SREONRF
EZFRLA LT REELAVWTREOSHHEZ R/MEIC T, REMBEHEET S,
IOk, MEMEOBEEITE T EL2ia AT 2B BLEMBLEF B, LT
(4) RTRENS,

InL =3 {I,w[In(F(n,) +1n(f (e, /)0, +

=]
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(=2, [In( = F(,)) + In(f (65, / 0,) [ a3) | } ()
(4) RIBWT, FIRRIERS . [ILERER, w 38R | OMBED =AM ENE
hrt, 0,1 (6) XTRENS,
e (7Z,+pe,l0))
A,
6 Rop, i, &du, & buDHBFERETT, EEZRAEICTEILICEST,
Ino,. Ino,. athp HHB=H3,
p, ath p DBGRIL, (6) XTHT.

1. (1+p
ath p, =—1 Z (6)
Pi=3 "[1—,91] ,

A4y F B REBWEWA IS5, Ay F BETIR. ReEBBOEBRALHIC,
ORI AR ROMMAEN (RS I— RRERYI—) MRS,

Wic, EREFERMOR R ZICHT2ERSMOMELLRIAT S, Oaxaca (1973),
Blinder (1973) & Reimer (1983) |zXivif, W& EIT, FMEREOBER | XS HSBE
(R differentials) *FWAEEHOBESFALCLRECBISRVRVBRLEZE (FEF
discriminations) &0 2 2IT4316N5, Oaxaca (1973), Blinder (1973) & Reimer (1983) i,
BiEY (BUEERICESEE] (FEROROBWCIZBRLKE. AT [RIEEE)
LR, #%EFEY FERMEREICESEE] (FEROROBVCI-TRATILZVWRE
e, AT [EMIERZE) LPEER) LEELTWLS,

thbbt, B, EB, 1T (1) K& (2) XTROLAVARFEROKER (FHEOBL
Frlir AESR, HERELENAThERT) T, X, L X, BRAZHOTHMCHEET
B, RemEz, RiEgEiLto B (X, —X, ) b3vip, (X, - X, ). Bk
UHEREREILTO(B, — B, )X, »B3vi(B, —B, )X, ikHitbhs, 155,
) Rz (1) XE (8) XoLOEMEHhS,

j=1. 2(ER, #EH) (5)

In#W,—n#,=p, X, — B, X, @
In¥#,— W, = B, (X, —X, )+(B, — B, ) X,
J 3052 £ 153032
InW,-mw,= g, (X, - X, )+(B, —B, )X, 8)
Bt M
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BRSO (8) Moo, EERICI-T 2 MBOHE/ERIBLNSME, 2%,
AT yPRF 75— (index number) DOMEAFETHEEZLND, ARTIL, 20 2 #O
HERIZL> TERGRETN, Zho0 HMEROEAMIZERML THS, 20D, E
MR LR THHER (LOX) OHZL/EL VS,

(2) AWVE=T—aLEMBE

AT, 2002 FEFESTHEZHEE (CHIP2002) & 2004 FEMBB KL L
ME (KHPS2004) OERZEZEMT 5. CHIP2002 i1, BE#AHBOMIEI LRI 2 BREE
HIHHL B E 0 6835 4, 20632 A2 KBIMARFHMETHS, £OWME
SEEIE, 12 4 -ERET (X, B, IR A \LTEE, I)IE, WA, R,
W, RE . WHEE . BHE) THD, KHPS2004 IXEMEREBXEIZEST, 2004 FI2H
—[E B OWMESRIESh KM 2L WEETHS, KHPS2004 (2B ALEEZRRTHLOCHR
HAl 4000 AZxRICERIL, RFORESFHBLLOBEVVEB ZMEL TV,
CHIP2002 YKHPS2004Tid, MAQBRARNM (FEE, 15, Fih, SRR, BITEE,
REm®, W, RN, ERL2Y) PHATES,

WiT, RIS TOERREELFERREEOSBICSOVWTHS, PHOHE,
CHIP2002 OB R cE ST, (ER=CREEMY TBEL] (ABREED) TR
WRWE L. FER=TEMSI ITEHRHEFITEHRO2LE OIS, B
AOH A KHPS2004 DR E ([CE ST, [ER=[HE@oMA - XA (ERLR) —&
WL+ TR SRR - EXR (ERER) — MBI, FER=TRO®LRI+[7 11
best=bFA=—)+TIRIEH A ]+ TREE]+T 2R 50 R CERABRICZWE) J)od5ics
i,

YT NOBEZOVVTIE, KHPS2004 OIS 19 R LL ETHED | M Clamytrsd
SOFEME 20~59RICIRETS, BERELLHBEFLRE, KIELZRATEL, PEKC
BT, EREFEIERBIEE OREHL 9820 A, HHIERBEIRF 7139 A, IETEHIRERE 2681
AlZ72%, BAIZEWT, EREFEERLEEORET 1884 A, HLIEMBHH 1071 A, FIE
HEEREH 1L 813 AITiB,

HRAZHIZOWTIE, BHih, REMBOBRAZTHLLT MLV REROER
I ARG, ERIT, BEIZROERE, W5, FUKI-oTRREh, £RMERSE,
BEMACHSFERZEIIEHRY, RERE. R TA5HRETH- L0 THS,
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Rikmiciz, PEOSA, £, CHIP2002 B3 EMRLHBORMAL XSV TAK
ERD, Wic, AL EAOFEHHFMTEH->T, BMYHEIREFLRHLE, BEADRE,
B S 7=D @RIL, KHPS2004 (281750546, @8, AR, FRLNSOEHEEEATHIC
HIGT2H WM THLDOTHS, £, BERHMORET, B LD 1.25 L CH
BLk,

RAZITOWVWTHE, BPEL, BREWIL, (BERER=F0H—BFEH—6) LLTHRH
15, KiC, WERR, 53], RRBROEBE=Po— 35700, [BERFI—) (BEtk=1,
RiF=0), &y —) (hit=1, BHE=0),. [KEEBRHVYI—) (WMEFAETICEE
EBH=1 BR2L=0) OELEThOI/I—EHEZRELTWS, Tz, BABIHED
A ROBRME B K5O UREE EEN, SIS, L8, Y — 2k, oo
5 MITHITTRELTVS, Fh, RS I—% 11~99 A). [100~499 A). [500~999
AL T1000 ABLEHEARF) © 4 MICHH TRIELTRY, BB —RER, S EE.,
PERERD 3 T THI-BREREL VS, BRI, ko< 7o@FRMOK
Whavbo—-T5kw, BhLh, HICE T3 Th Tho/I-FERERELTVAE,

(3) F—2DER

BAOREHEHREE | TRLTWS, FElEZA25L, UTOZERRBESNS,

W—io, Bhib, ERIMF L. ZMEORE (BAN25.30% PED41.25%) HABHELD
MEW, =05, FERFWEIL, KIEOBIE (BAA 60.64%, PEAN 52.52%) ABHELVK
0, PEICHS, BATHDSHEERRRICEPTEL0 D825,

BT, BEEHICOVWT, PEDES . ML 23.2958 F, FEIEHA 21.7788 FTHD, B
ADBE, ERH23.0756 4, FEH M 24.95084ETHS, Hphlb, ER-EERMIcEHITZB
BEHOREREN RNV, REL, PEOHE, EAREEOERFENIEERLVE
FEW, —F, BAOHE, EREEEORBRENT, FERLVETE .

B, FECOVWTR, BRLPEOZERRNRR2-TVS, FEICH~S, BEADOSE,
WEEFOBRIEFARE, Gl ERRFEFICEVWT, KZEOBIAIE, HAN 36.41%. PE
R12.77%THD, FERBRREIZBVT, KEOBAIL, AFAH22.26%, PEN4.03%THS,
AEREEWTH, PEICEVTL, BFBROBSIE. EROIIIHEERIVKZ, BhLh,
EREFEERMCHA K EORENEETHENTENSD,

BEIT, MEICOVT, BPLG, EFEHTH, SBEEM. FEMOT A2, FANKTE
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MEVKEV, B PFAELL, ERLFEERMOMREIHOERNFETHILIREING,

R1 BEREIPEICEHIRAORAHHE (Tl

P FE3
IEH JEEM i) JEIEM
Aew 1. 6360 1. 0870 7. 6142 7.0377
51 E-gid 0.4125 0.5252 0. 2530 0. 6064
ARIRE BERTEK 23. 2958 21.7788 23. 0756 24. 9508
LT 0.2173 0. 3708 0. 0355 0. 0689
W -+ Gy 0. 3914 0. 4502 0. 4725 0. 5597
sHx 0. 2625 0, 1388 0, 1279 0. 1488
K 0. 1277 0. 0403 0. 3641 0. 2226
WERE REMEDHY 0, 9109 0.8146 0. 7386 0. 7380
MREEE LREREGH 0. 0410 0. 4338 0. 0467 0. 1451
T 5 & R 0. 1422 0. 0231 0. 0962 0.0111
P15 A 0. 2596 0, 0925 0. 2064 0. 1068
AR A A 0. 3086 0. 2268 0. 2558 0. 2534
20 ] 0. 2198 0.1611 0. 2101 0. 1662
EFoOfh 0. 0688 0. 4931 0.2325 0. 4736
BERM 1~00A 0. 3133 0. 6818 0. 4099 0. 7146
100~499 A\ 0. 2888 0.1779 0. 2101 0.1218
500~999 A, 0. 1203 0. 0627 0. 0616 0. 0357
1000 A EL E 0.2775 0. 0776 0.3184 0. 1279
i3 WPER 0. 0364 0. 0060 0. 0345 0. 0627
;R 0. 3169 0. 2044 0. 3352 0. 2325
BEREER 0. 6467 0. 7896 0. 6303 0. 7048
Hute Hag1 (P1) 0.0775 0. 1007 0. 0401 0. 0369
Hilge2 (p2) 0. 1010 0. 0474 0, 0840 0. 0701
i3 (P3) 0. 0937 0. 1514 0, 3309 0, 3137
Hiuga (P4) 0. 1021 0. 0914 0.2017 0.1513
HiE5 (PS) 0. 0685 0. 0571 0. 1354 0. 2001
16 (P6) 0. 1009 0. 0768 0. 0626 0. 0701
H#iigk7 (PT) 0. 1055 0. 0854 0.0317 0, 0283
$iiE8 (P8) 0. 0768 0. 1429 0. 1046 0. 1206
Hefika (P9) 0. 0412 0. 0407
HdE10 (P10) 0.0714 0.1130
Helgk11 (P11) 0.1024 0. 0429
1112 (P12) 0. 0591 0. 0504
WA 7139 2681 1071 813

HiPT : CUHIP2002 & KHPS20041= & U BT A,

HERBIOERLFEROTRATE (A1) OREER 2 THLTS, EREFERMD
WEHEICHOWT, EREEN 1 LLEBSOHERRSOHBERSL, LLFOZL b
B,

B—ic, 2EMICHLE FEROTHRELEROTHRELOLRIT, PESHISHITH
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Y, BAENHISEHITHD. BhEL, FERORSIIERIVEV D, PEICHE <. BAOBE,
EREFERMOBEHETRE,

BT, FEVORSBEIIOVTL, KEFORE, FEH 0.99, BAIL 0.35 THD, #
ELUTHEDRE, PEN 0.83, BAMR 0.76 TH5. PEOHE, FENBVIEY, FREHE
ERMORREESDELED, LU, BAROERE, FESBWIEE, TORERENKEAR
D

WD, 2—F—MIOREREIT VT, APLh, FMBFWVIEY, EREFEESMD
MRl Fimo LRLLLIC, ERLEERMORLEBEILRTD, ZhhbRAE,
ARIZEWTH, PEICENTY, EEROFERES, ERLEE~ZETERTNIE, E
HLHEHSMORSREPIERL TATREERFVLE 2603,

%2 BXREHEAICEHIERE LFERFOTFHRE O HLE

PE T
Ef FER FER/EHR Ef FIEH FER/ER
(e/A) (5e/H) (BAM/R) (BFM/A)
#E PELT 845. 46 698. 46 0.83 37.33  28.24 0.76
A+ A 1015. 51 813. 32 0. 80 42.05 18.71 0. 44
ik 1215. 63 969, 43 0. 80 39.98  14.98 0.37
K 1519.58  1509. 60 0.99 58.58  20.77 0.35
FhR 20~295% 878. 20 763. 94 0.87 26.28 11.15 0.42
30~394 1022. 05 818, 33 0. 80 44.54  17.68 0. 40
40~49% 1129, 50 812. 14 0.72 53.55  20.56 0.38
50~504% 1267, B0 940. 84 0.74 58.63 21.73 0.37
R B 1161.63 956, 07 0. 82 53.04 33,22 0.63
ik 1001, 63 697, 83 0.70 30,97 10,08 0.33
A E S WP TR 1255.88  1163.89 0.93 §5.16  24.53 0. 44
BB EER 886,10  730.39 0.82 39.06  23.15 0.59
WEETR 1096. 42 934. 15 0.85 43.28  11.86 0.27
$—E =z 764, 86 725, 63 0.95 41.07  17.40 0.42
£REE  1~99A 1061. 08 786. 25 0.74 36.23 21.84 0.60
100~499A, 1116. 20 853, 67 0.76 44.71  11.87 0.27
500~999 A, 1063, 04 867. 10 0.82 51.35  12.97 0.25
100084 E+BF  1127.35  1007.17 0.89 64.27 14.89 0.23
Ex B-RER 865, 13 1443, 37 1.67 38.38 24,70 0.64
W oRER 917,83 865, 46 0.94 47.93  23.00 0.48
BERER 1195.71  804.09 0.67 48.38  17.41 0.36

[/ - CHIP2002 ZKHPS20041= £ D T3,
E: ) REOMMIZAKTHS,
2) (HEHR/EH) Lit, EHREL1 L LABSOREARLOLE,

B, BEMOERLEEHOREBEICHOVTIE, BRLL, FOREBEEITLMEN
(BHRENTH 0.33,0.70) 2Bt (BRENEN 0.63,0.82) KDKEV, T, PEICTHAS,
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HADES, ERLFESRMNOREREOBLERITIREV,

B, WS- REBZORBUDVWTiE, FEIBOBE, BPLb. ERLHFERMOR
ERET—FNEV (BRERFH 110, 0.72), F=, PEOHES, RBLEERMOBE, TD
HRHEIT 0.82 T—FKX, HEAOHE, FEROBE, TORLWEREL 0.27 T—FKE
AN

BAI, EFRUEFOREBZEIOVTE, FERIZBVWT, [1~99 A DEEORS, E
BEIEERMOREEEIL0.74 THY, 1000 ALLE+HET) OREDERS, TOEEHEET
0.89 THB, BAIBWVT, [1~99 A OEEOFE, ERLIEERMOREKEZER 0.60 T
oY, 11000 ALLE+ BT OEOBE, TOREHKED 0.23 THS, FEOHE, £¥H
HAREVIRY . ERIFERMOREHEEZN/NERD—H . AAOBRE . SEBRB AT
i, EO/REBENRERD,

WEIC, ERNOWEEEICHOVTE, HFLL, WThbLBE-—REXRDES, TORER
ZiZ—B/bhs (BREIREN 064, 1.67), THIZM LT BEREROBRE . TOREHE
—&EKEW (BPEIEN 0.36, 0.67),

PLEdG, BARLPEIZSWT, EREFERICEHWT, FHE. Fin, 1R, MFELERS M
REOFEBR OB R0, FEEWISEMLIEERLEE ORSBENRRL LTSN
D, LL SNODOEBRORDBNVIL, YFORETNENOREBEEICERE S 250, T
FEROROETHIATERVLOR, Y OREEZOREHECREE 55034 LLH
FeTIAewy, LUFCiL. Hi oo R AW TInoORBBEEZME T2,

3 HESTOBR

(1) ERELFEREOARMBOMERR

PELARICETIERE LHEREORERBICHE T DA F I HITRERER I OR
6 TRL TS, LUT Tk, A7 B REMBROEERRICOVWTHRATS.

=T Ao FHBOSTHREAV. BAREPEICSBWT, ERBEEOI L —TICHR
THREERE RS,

Bl BRBREROERIOVWTRS, PEDHELLIE, HADHEOHS, VT hbig
BEHO ERLLBETERECL2OMEN EAL, bOBRFHEH2 5L BBREHO EHL
EHIZCEERFIZRDMBENME 2D, — . BALEOHRE, BREENERTITLIMEILH
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BRERELEL TV,

FEOBEICSOVWTEZSL, BLld, IORRREALRORAMEICEES5LE20
ha, BAEFEOUFH-T, —HOPHEENRL A7 REF IR, BOVFFRETSS
B IREACHESRREELL TRAShS LY, Bib. BRERO LR LELIC, FERE
ICR2DRERRWRELB26NS (F 2008¢c)1°,

AADBE, BRIV T, PR COERE LLTOFRRABIRESD, Bl
Riczsnizl ESRELVFERELL CRRETSREESERDEEZ LGNS, —FH . &HEIC
DT, PIERIZEV TS, FFEBICBNThH, FERREENEM TN EZILNS,
BAEMICEZE, 56, FRILCTEASh LR RE S, HE - FRIICHBTISHGE
HL, FHPIREREL, BUFEREFLLTH@BTHBICBATS. £0O10, RBFRO L
BEibic, B EREIC2OMENHRS (UG- 2006), —7H. 1990 FLLLEE,
EERO7)—F—ORMCfE->T, EMPBFEOERFLHRML VWA GEH-FRQ  2005).
IO 2 SOYREABRLULER, AAZKORS, BREEIERFISMBIAE LR
FEXTWRWEEZ GRS,

B, BRAKBORBERS, PEORE, Bald, MEREITY, ERECL2OMEILR
B, heDHERERIZ. AMTEARRIC—ELTWS, —F. BAOBA . FEEBED
EMREORRICAEL2EBLEATHOT, Ll kitomRicit, BE2 52T, 2
D, WIS REOSHE, RS ERBRES CLROMRITEY, BARZHICET 0
R O (1991) IK—ELTWS, ZOEBICOWT, UTFTOIIRIENER NS, H
- H IR IC R LS ES B R OBE SN LIE, £ORICTERIREL T, ZIZFHER
HEFITLDD, MEEFOLERREOMSBIL, EFERESFLVERSEZZLNS,

B, OEROHRICHOVTRS, D AREZENTL, PEIKBVTL, Bhit. £
FHEPRIVEY, ERARE RIS E23,

@ ARLL, REBRELEDEEICH~S, KERBRLLEEORE, ERRREE 25
HERIZEV, ZOBHBITOVTIE. UTO 2 ARFL6NS, £ FHEEMILR5E. AR
RWAEERICLAE, RERBRELEoEF TS, REICLY, BlEn AR RS R LT
SATREMEN B, EDo, EMBLEF T2 B, AERBRE DI N RSB E LD
SEEEIVEVEZZOhD, RIZ, FBT/EMILRLL, 7 ABRICINT, £30T,
EEEBRELILE HBE B OEABEN T T (signal) 35, TORD, LERR
EVEAFROFOELFMEH, FERBLLTRASNDLBA6ND, -, ToLtkE
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RBROBEL, LN BHIV AR,

@ HERROBBWIZOWVWTIE, Bhlb, BHEOBE, EMREE C2oME L, HAMHE
EVREBELIRE, LKL, AEOBA, HERROESE, PENEALZR2S, A
EeYzWAE, PELMEOSE BRBEORENENE LIRS ELESY 52TV
W —%, BAORE, BERE IS ARBLEORE, LN ERLER LT
&V, ZOAFRERICOVT, UTFOZEBELLND, T, FWEHRMICET, Hrar 2R
FWEFFERICLNE, U TOZLARASh TS, HEBEMH5\ IR B EORIL,
BRWE (reservation wage)'' 2 BWE (market wage) IZL-THEINS, THBEL1R
FREEE EENIE, RRPRET D, HHEORBEN LR THERHE T T, BEBEOFHE
BERATHE, MERRES ERTS0, FMIEMARL T, HE-FRIZE-T, #REL
DAY, T, RAEOFRLEEE L EOBRREDO—HITRS, E0OD, BEREE,
BESR AR R LBV LB X BnD, =L, B PRgTaL, BADOBE, 20FR
RRVFRLTEY, BHooF RN D2, —F, PEOHEE, AMFRERVFERLT
BY, FRDCOTWREBH BV, TOLY | WEARSHRREICH 2 2HWIT, BALH
OFBPEELELOREZNEZZONS, &I, HHBEMOBERIZ SV Tk, BABEIRRY
T, Bt TS MR BE || [ HHEERRE ) B | ORI (RAAL U CAFETEL . e - IR I iig
ML E N, T, SLOKMEREN, —BRME L%, IFERLLTHIEM2
(9% -8 2006), —7%, FEOHE, HEEFHIC, LRI RESH, HE-FRMICE
HOREDORERBWL, LOLHELERIC, TORBIZR-> TERFLL TR EZ TS
HHEV U 2008d), LLEOEB T, RREH A KL PELMEOREHRICE 22K E
IXRAZBZEHEZHND,

HUEDAyF RO SFRERPL, B PLb, MR, ABIRR, MR, KRR, IHIERS
REDEBRAEREIRIMBICHBEE XS LIGRENS, £, BICi-~TEEROK
BiX, ThEBh RL->TVBILA b5,

Wi, EREFEROREMBPO IR RIZOVTRHT S, Ino,. Ino,. athp,.
ath p, DIETERERITOVWTHLE, Bhbh, FEROEERIIT, SHNICH B THY, L
LINLDOEERBOHBAEIL 1% THHI LN DS, ThoDHERRICLY, EREHEE
RIZET 5 SMBOHEIZ, EREFEROREMBICLEY T L Ia (TR
DBEFEL, A v F -/ BRETNERVEREBEORENLETHEI LN REND, UT
T, YTt sia AU TAREELE RO ERRIZOVTIRAT 3,
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B, RREHROESRTLS, AABEOFERRERELS, BERICEVTL, PEICE
WTh, Bhlt, BREBO EALLLIZREN LRL, CORER R ANRATRIC—&
LTWa, BRFEE—REOEELEZIZISVW TR, PELEOSRE, IEHH 0.0240, SFERH
0.0104 THY, PEBHOBE, RN 0.0264, FFEMA 0.0435 THE, BALHDOBE, E
A%0.0711, FFIEMA® 0.0251 THY, BABMOP S, TEHA0.0571, FETEMHH—0.0051 TH
5, INOOMEERERIZLY ., BEFEHOD T, BANPEIVKREL, £, BRER LMD
IFN—FREV LMD,

B, FREOEREHD, MEXL 7L RAICTEE, PEES M, FEERLSIEER
OB BARERBE TR, FEFEVIZY BENWALS, ThbEDMERSRIT, AR
RICEASLTEY. B (2007¢,2007d) DRHMERIC—RLTVS,

oL, PEFEER M, BAFERBE, A RFERLEORE, SHERKEPVThLT
EIEFERERLEA T2V, ChboaERICLY. B PmMELL, HEEROBE . BF
BERAEFHESh TVRNZERINER S,

B, thOEEOERIIOVWTHS, ERBRICOVT, PEOHE, £RRBIKE
12, B st EREFEROREIWARLS, L1l AARORE . ERREIBHEERMLE
FEOREOHITHAELEREEZTVS, ZOFHTRROEHR ISV, PEICBVT,. £
ERUMOREBENFEST DD, ERMLFERICBOT, Bith, wFhb Kb R
FOREPPPIERIVRIVEZZONS, —F ., BATIR. fEREAKEVIZY, AHY
B AR EL R, BHERAREOHIEENSD, BRPBENAKZVIEE, BHEER
FEORENWLDLELLRSD,

UEdG, BRAE, BREEPLERANLRYOBERIX, BPOERLFEEHARLEZTORE
i@ 5z, i, FEANBEOERLEEROR I 52 5ERIIThERRALBILN
FEND, 2L, AENICEERS, FOBRKARLPEICB T2 TAThOEMLIEESRMN
OREBREICHBRL 5 250T, R TIZ2V, DT T, BEESOEREAVTRBEEE
BET 5,
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£33 FEHICETIXEOERELFERFTORSMN
(Maximum-likelihood estimation of switching regression model)

IER IEER A v FHI% GER)
¥ ol ER il B il
ANRE BRSH 0.0240 = 5.03 0. 0104 1.43 0.1020 = B.36
SEMEN R -0.0003 = -2.66 -0, 0001 -0. 57 -0.0021 = -7.59
(P + 5 )
PELLTF -0.1937 = -6 46 ~0.1733 = ~3.72 -0, 2256 »= -3.43
|k 0.1804 = 7.13 0.0713 1.18 0.3364 = 4.71
K 0.3993 = 10,39 ~0. 0020 -0, 02 0.7308 = 5.65
R (R
gl 0. 0635 1.49 -0.3556 » ~-2.02 0.7005 = 4.62
L bid] 0. 0355 131 ~0. 1018 ~1.25 0.4495 = 577
W TR -0.1486 = -4.80 -0.2834 = -3.99 0.1353 + 1.70
D -0,3072 » -7.48 -0.2047 » -3.68 -0.8111 = -11.71
ERMAM  (1~-99A0) ;
100~499 A 0.0573 = 2.20 -0, 0346 -0, 63 0.6046 « 992
500~099 A 0. 0552 1.58 0.0131 0.16 0.6166 = 6.89
1000 AEL E+HTF 0.1653 + 538 0.1192 1.48 0.8670 * 10.91
[ (3 RaER)
Wk 0. 0408 0. 66 0, 1022 0.36 0.7930 + 3.44
WERER 0,2582 » 10.13 0. 0061 0,10 0,1972 = 2.86
b2 r1)
P2 -0. 7640 = ~-15.82 ~1,2255 = -]1,8] 0.5638 = 4,60
P3 -0. 5677 = ~-11.43 -0, 8064 = =10.71 0.1703 1.59
7 ~0,4749 = -9,99 -0.6811 = ~7.04 0.3709 = 3.38
Ps -0,6008 = -13.10 -0, 8786 = ~-8.81 0.4400 = 3,40
PG -0.8762 = -18.51 -1.1781 = ~-13.35 0.5251 = 4.61
PT -0.6300 = -13.63 -0.9208 = ~-10.75 0.4194 = 3.79
P8 0. 0362 0.74 ~0,2705 = -3.49 -0. 1200 -1.16
P9 ~0,4853 = -7.96 -0.6700 = -6,52 0.2530 + 1.76
P10 -0.5133 » -10.06 -0.9232 = ~-11.28 0,2069 + 1.85
P11 -0.4768 < -10.17 =1.0110 * -9.24 0.7193 » 6.16
P12 -0,7322 = -13.56 -1.1195 = -10.88 0.4733 « 3.71
Hrikm REmEHD 0. 1318 1.49
MREE LREEYY -1,3462 = -20.81
Es 1.5447 = 19,64 1,5360 « 12.89  ~1.2058 = -7.91
athp 1 0.31756 = 4.49
Ino, -0.6376 = -43.46
athp 2 0.5100 = 6 13
Ina, -0.3344 = -13.58
AN 2945 1408 4353
LRiGE chi2(1) = 18.88 Prob » chi2 = 0.0000
st SO AL -3952. 00

HHBT : CHTP20021= & b HETE,
HE: 4 e BERTHABEKRREIY., 5%, 1%EFRT.
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£4 PEICETIREOERESLFERETOASMEMN
(Maximum-likelihood estimation of switching regression model)

IEf FIER A4 »FHR GER)
B Jm ER il ik il
AMRE BREY 0.0264 = 6.96 0.0435 = 5.62 0.0664 + 5.37
ERFEN_% -0.0004 « -4 47 -0.0009 = ~-4.97 -0.0009 » -3.82
(€151 ]
PELUTF -0.1523 = -6.48 -0.0906 + ~-1.87 —0. 1840 ~ -2.83
A 0.1592 = 6.99 0.2180 = 3.31 0.2000 = 2.87
K& 0.3324 = 11.72 0.4999 + 5.28 0.1547 + 1.66
i ¢ (5 HR)
i 0,0968 = 3,67 0.0470 + 0.40 0.2627 * 2.64
HE P 0.0725 = 2.89 0.1433 + LT0 ~0. 0938 ~1.16
B8 A -0.0416 + -1.63 -0. 0512 -0.70 ~0.3140 * -4.10
DM —0.2461 = -4.T1 0. 0585 0. 76 ~1. 4454 + -16.87
ERRM  (1~990)
100~499 A 0.0542 « 2.38 0. 0366 0. 65 0.5780 + 9.48
500~999 A 0.0758 = 2,59 -0, 0502 ~0. 60 0.6591 * 7.86
1000 A 8L E+BFF 0.1821 = 7.19 0.0139 0.17 0.9556 = 13.17
fE# (B _kER)
W—RER 0, 0516 1.21 -0, 0687 -0, 31 0.5611 = 2.93
WEiER 0.2656 « 13,50 0. 0003 0. 01 0.1604 « 2.69
b::4 (P1)
P2 ~0.6904 « -17.82 -0.9136 = -8.03 0.6146 » 4,93
P3 —0, 4494 = -11.97 —0.6556 * -7.68 0.1210 117
P4 -0.4015 = -10.64 -0.7373 s+ -7.92 0.2101 = 1.97
P5 -0.5680 + -13.68 -0.9187 + -8.77 0.2880 * 2.32
PG —0.7906 * -20.37 -0.8999 = -8 95 0.5004 * 4.20
P7 -0.5582 < =-14.61 -0.9365 + -9.85 0.3268 + 2.89
P8 0.0423 1.02 -0. 0801 ~0. 94 -0, 3376 + =-3.29
Pa -0.4109 « -8, 57 -0. 6004 = =4.71 0. 2047 1. 44
P10 ~0.5223 = =-12.67 -0.9692 = ~-10.89 ~-0.0016 -0, 02
P11 -0,5123 = -12.90 -0,9316 = -7.99 0.5464 + 4.55
P12 -0.6091 = -13.89 -1.1222 = -10.18 0.4453 » 3,38
MR REFIHY 0.1963 « 1.96
WEERE SEERAY ~1.5858 e -23.05
EHE 1.4812 = 22 69 1.0996 = 8.09 ~0,4890 < -3.25
athp 1 0.3442 4,27
Ing, -0,6601 « -52.65
ath? 2 0.5174 » 17.22
Ino, -0,3213 » -13.60
WA 4194 1273 5467
LREATE chi2(1) = 17.39 Prob > chi2 = 0.0000
e -4813, 15

HiFf : CHIP2002i= X Y #E%E,
H: 4 oew BERThAEKRIOY%, 5%, 1%EFT,
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£5 BEICETIEMOTERELFTREORSEY
(Meaximum-likelihood estimation of switching regression model)

IEA FIER A4 »FH% (GEH)
3 Y R il s Y
APRE RREN 0.0711 » 3. 41 0, 0257 1.45 -0.0322 + -1.63
HERFEE R -0.0010 = -2.28 -0, 0003 -0.94 0. 0005 1.29
(G4 + 5 L)
LT 0. 6334 1.11 -0.4070 + ~1.72 -0.7702 * -2.01
Ek -0, 1427 -0, 99 0. 0997 0.76 0, 2239 1.74
o 0. 1647 0.98 0. 2441 1.52 -0.0584 « -0.38
Tl (WEBsHR)
WEPTEE TR -0, 1399 —0. 88 0. 0023 0.01 0.4089 + 2.865
54 A A A -0, 1316 -0. 59 -0. 2766 -1.42 ~0. 5062 = -2.68
F ot 0.2052 + 1.8 0.3643 = 2.77 -0.5403 = -4.23
EREEW  (1~990)
100~499 A -0. 0685 -0. 47 -0.2259 + -1.66 0,3479 » 2,64
500~099 ) 0. 1301 0. 46 -0, 0333 -0.13 0.2257  0.89
1000ALLE+EFF -0, 0258 -0, 18 -0, 2057 -1.46 0.3898 » 2,05
HER (3 W)
Bk 0. 2410 -0. 87 -0. 1695 -0, 66 0.2491 1. 00
W 0. 1006 0.58 -0.2221 -1, 30 -0. 1621 -1,02
Hidg (P1)
P2 ~0.9740 = -2.7 ~0.6842 « -2.28 0.6149 + 1.93
P3 ~0. 4519 -1.38 -0. 0603 -0. 24 0. 0946 0.33
P4 -0.7741 + -2.31 ~0. 3048 -1. 14 0. 3238 1.10
P5 -0, 4423 -1.26 -0. 1693 -0, 63 -0.1370 -0. 45
P6 -0.6171 + -1.69 -0, 2589 -0. 87 0. 2362 0.73
P7 -1.0035 « -2.36 -0, 2074 -0, 57 0.5199 1.36
] -0,7535 * -2.16 —0. 2796 ~1.03 0.1763 0.57
HERE REAEHY -0.2000 + -1,74
TERAEAE  ScBeiRBA 0 -0.9064 + -5.19
JE¥CR 7.7880 + 19.49 6.4033 = 17.42 0. 1691 0. 47
athp 1 -1.5548 « -10,02
Ing, 0.0795 1.31
ath? 2 0.8235 + 5.35
Ino, 0.0942 = 2,01
=N g 271 493 764
LREE chi2(l) = 41.99 Prob > c¢hiZ = (. 0000
Log likelihood -706. 16

HET : CHIP2002iC L b #EE,
E: 4, oo e BERThAEKREI0%, 5%, 1%EFT,
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6 BRICETIBUHOERELFTRETORSMEN

(Maximum-likelihood estimation of switching regression model)

R FEIEM AL 2 7B GEB)
W Rt F¥ il
AMITE BEWREH 0.0571 + 6,17 -0. 0051 -0.23 0.0401 » 2.29
BREH_R -0.0007 = -3.67 0. 0007 1.57 -0, 0013 = -3.64
(W + W)
LT -0. 0753 -0.70 0. 0668 0.28 0. 0827 0.46
X 0.2340 = 2.58 0. 1993 0. 80 -0. 1863 -1.09
P 0.2106 = 3.96 0.1109 0. 69 -0.0774 -0.70
| 3 (YeE5m)
W 0.1102¢ 1.22 0. 2262 0.51 -0. 1060 -0. 40
Lagtizo) 0. 0937 .19 0.5837 + .62 -0,7084 = -3,27
T4 4 7 ~0. 0350 -0. 45 0.4377 1.23 -0, 8283 = -3.96
ol -0, 0893 -1, 18 0. 4407 1.29 -1.0536 * -5.16
EERAM  (-~-99A)
100~439 A -0. 0581 -0.95 ~0.8964 = -3,83 0.8773 * 6.47
500~999 A -0. 0050 -0.05 -0.3920 -1.12 0.7769 + 3.8l
1000 \ELE+ BT 0.2367 = 4.28 -0.8226 *= -3.73 1.0107 » 8.24
PER (B kR
W—iER 0. 1823 1.42 -0, 0505 -0. 20 -0.4839 « -2.42
WM=iER 0. 07867 1. 50 0. 0402 0.24 =0, 0330 ~0.30
Hiig (P1)
P2 -0.2479 + -1.89 0.7681 + 1.93 0. 0535 0. 20
73 0. 0461 0. 41 1.0113 = 2.91 -0. 1066 -0, 46
P4 -0, 0094 -0.08 1.0495 + 2.86 —0, 0449 -0.18
Ps 0.1940 + 1.63 12711 = 3.56 —0.5235 « -2.17
P -0, 0145 -0.10 11256 = 2.75 -0. 0790 -0.28
P7 —0. 0089 -0.05 0. 6884 1.32 -0. 3973 -1.15
P -0. 0429 -0.34 0.8663 » 2.26 -0. 1185 -0. 46
R ARESHY 0.5016 == 4.77
FEER kEEBREY -0, 6589 = -4.76
EFCR 6. 8147 + 39,55 4,3803 « 8. 01 0.8068 + 2 20
athp 1 -1.3269 =~ -11.11
Ino, ~0.4423 = =-14,48
ath? 2 1.6609 = 9. 41
Ino, 0.2882 = 4.70
mER 800 320 1120
LRI TE chi2(l) = 58.88 Prob > chi2 = 0.0000
SRR -1140, 77
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