

	
	

	









	




	







	









		

		
		

	
	




	
	


	
	



	
	


	
	
	
	
	
	
		
			
			
		

		
		
	

	

	



	
	
	
	

	







	















	Skip to main content












	

	

	
	

	

	
	












			

			





			






	




	


	
	





	








	

	
	
		
		
		
		
		
		
		
		
		
		
		
		
		
	

	
	
		
		
		
	


















	
		
	

	

	
		
	

	







	
		
		
		

		
		
		
		
			
				
				









	
	    












    
    






    
    







    




    






    
        
        
        
            
            

            

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    [image: PDF icon]Download This Paper
                    
                
            

        
    
        
    

            
            
                

                

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Open PDF in Browser
                    
                
            

        
    
        
    
            
        

    






    
        
    


    
            
            
                
            
            
                
        Add Paper to My Library
        
        

    















	














	
	    







 



	




	







	




































    



			

			
				
				
				
				
				
						
				
				
				
					
						Share:
							
	
	
	


					

					
				
				
				




				
				

    
        
        
        
            

		
		
		
			
				
			
		

		
            

		
		
		
			
		
			
				
			
		
			
		
			
				
			
		

		
            

            
        

        
    

    


    




				
				
					

					
					Permalink

						Using these links will ensure access to this page indefinitely

						
							
							Copy URL
						

						
				

				
			

		


		
			
				
				




	
	
		
	

	
	
		
		
	

	
	

	
	
	
	Marginal Effects in the Bivariate Probit Model

	
    
        
            
            







    
    










    
    
    
    











			
                    NYU Working Paper No. EC-96-11
 
        

    
	

	
	
		
		
			10 Pages
		
		

		Posted: 3 Nov 2008
		
		
		
	

	
		
			
			




	See all articles by William H. GreeneWilliam H. Greene
New York University Stern School of Business


		

	
	
	
	
	



	
	
	
	
		
		
	
	
		
			Date Written: June 1996

		
	

	
	
		
		
	

	
	
		
	
	
		Abstract

		This paper derives the marginal effects for a conditional mean function in the bivariate probit model. A general expression is given for a model which allows for sample selectivity and heteroscedasticity. The computations are illustrated using microeconomic data from a study on creditscoring. 


	

	

	
		
		


	

	
	

		
		

	
	


	

	
	
	
		
	
	
	

	
	
		
		
			
				
			
		
		Keywords: Marginal effects, Bivariate probit

	
	

	
    

    
	

	
	
	

	
	

























    	
	
	
	
   	
	
	
	
	
	            
	















	











    
    










    
    
    
    
















	






	
		Suggested Citation:
		Suggested Citation
	

	
		
			Greene,  William H., Marginal Effects in the Bivariate Probit Model (June 1996). NYU Working Paper No. EC-96-11,  Available at SSRN: https://ssrn.com/abstract=1293106
		
	

	

	
	
	

	
		
	

	

	
	
		

	










    
    










    
    
    
    





















	


	























	
	

		

		

		
		
		

		
		
			
				
					
						William H. Greene (Contact Author)

					
			
		

		
		
		
		

		
		
			
				
					
					
					
					
					
					
					
					
					
						
					
					[image: New York University Stern School of Business]
				
			

			
				
				
				
					
					
					
					
				
					
					
					
						
					
				
			

			
				New York University Stern School of Business  ( email )

			

			
			
				
				
				
					44 West 4th Street
Suite 9-160
New York, NY NY 10012
United States
212-998-0876 (Phone)

				

				
			

			
				
				
					HOME PAGE: http://people.stern.nyu.edu/wgreene
				

			

		

		
	

	





	

	

	
	
		
	

	

	
	




				
				
				









	
	    












    
    






    
    







    









    
        
        
        
            
            

            

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    [image: PDF icon]Download This Paper
                    
                
            

        
    
        
    

            
            
                

                

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Open PDF in Browser
                    
                
            

        
    
        
    
            
        

    




















	














	
	    







 



	




	







	







































				

				

				
					
						

						
						

						

						
						

					
				

			


			
				
					
						
						
	










	
	    














	
	    














	
	    







	
		Do you have negative results from your research youâ€™d like to share?

		
			

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Submit Negative Results
                    
                
            

        
    
        
    
		

	



					

				
				
					
					


	












	
	
	








	
		
			Paper statistics

		

	


	
		
		 
			
				Downloads

				    4,519

			

		
		
		
			Abstract Views

			   11,581

		

		
		 
		
			Rank

			    4,022

		

		
	


	

	
		
			
				       42 References
		

	



	
		PlumX Metrics

		
			
		

		
			
		

	





				


				
				
				
					

    
        
            Related eJournals

        	
                    Econometrics: Data Collection & Data Estimation Methodology eJournal

                    
                        
                        

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Follow
                    
                
            

        
    
        
    

                        

                        
                            

                            
                            
                                Econometrics: Data Collection & Data Estimation Methodology eJournal

                                
                                    Subscribe to this fee journal for more curated articles on this topic
                                

                                
                                    
                                        FOLLOWERS

                                            1,496

                                    

                                    
                                        PAPERS

                                            2,695

                                    

                                

                                
                            

                        

                    

                
	
                    New York University Stern School of Business Research Paper Series

                    
                        
                        

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Follow
                    
                
            

        
    
        
    

                        

                        
                            

                            
                            
                                New York University Stern School of Business Research Paper Series

                                
                                    Subscribe to this free journal for more curated articles on this topic
                                

                                
                                    
                                        FOLLOWERS

                                               42

                                    

                                    
                                        PAPERS

                                            3,437

                                    

                                

                                
                                    
                                        This Journal is curated by:

                                        Panagiotis G. Ipeirotis at New York University - Leonard N. Stern School of Business

                                    

                                
                            

                        

                    

                


        
        

    


				


				
					
					

















    
        
            Recommended Papers

            	
                        
                        

                        
                        
                        Accounting for Excess Zeros and Sample Selection in Poisson and Negative Binomial Regression Models

                        
                            By
                                
                                
                                    
                                    William H. Greene
                                    
                                
                            

                        
                        
                    
	
                        
                        

                        
                        
                        "A Statistical Model for Credit Scoring,"

                        
                            By
                                
                                
                                    
                                    William H. Greene
                                    
                                
                            

                        
                        
                    
	
                        
                        

                        
                        
                        A Statistical Model for Credit Scoring

                        
                            By
                                
                                
                                    
                                    William H. Greene
                                    
                                
                            

                        
                        
                    


                    
                        	
                            
                            

                            
                            
                            Sample Selection in the Poisson Regression Model

                            
                                By
                                    
                                    
                                        
                                        William H. Greene
                                        
                                    
                                

                            

                            
                            
                        
	
                            
                            

                            
                            
                            Health Care Reform and the Number of Doctor Visits - an Econometric Analysis

                            
                                By
                                    
                                    
                                        
                                        Rainer Winkelmann
                                        
                                    
                                

                            

                            
                            
                        
	
                            
                            

                            
                            
                            Health Care Reform and the Number of Doctor Visits - an Econometric Analysis

                            
                                By
                                    
                                    
                                        
                                        Rainer Winkelmann
                                        
                                    
                                

                            

                            
                            
                        
	
                            
                            

                            
                            
                            Functional Form and Heterogeneity in Models for Count Data

                            
                                By
                                    
                                    
                                        
                                        William H. Greene
                                        
                                    
                                

                            

                            
                            
                        
	
                            
                            

                            
                            
                            Functional Form and Heterogeneity in Models for Count Data

                            
                                By
                                    
                                    
                                        
                                        William H. Greene
                                        
                                    
                                

                            

                            
                            
                        
	
                            
                            

                            
                            
                            Censored Data and Truncated Distributions

                            
                                By
                                    
                                    
                                        
                                        William H. Greene
                                        
                                    
                                

                            

                            
                            
                        
	
                            
                            

                            
                            
                            "Censored Data and Truncated Distributions"

                            
                                By
                                    
                                    
                                        
                                        William H. Greene
                                        
                                    
                                

                            

                            
                            
                        



            
            
                 
            
        

    

				

			

		


		
				
					Feedback
					
				

			

			


	
		
		Feedback to SSRN

		
			
				
					Feedback
					 (required)
				
				
			

			
				
					Email
					 (required)
				
				
			

			
				Submit
				
			
		

		

		If you need immediate assistance, call 877-SSRNHelp (877 777 6435) in the United States, or +1 212 448 2500 outside of the United States, 8:30AM to 6:00PM U.S. Eastern, Monday - Friday.

	







	

	
	
		
		

	




	
	





  
  

	
	
		
	


	
	
		
			
			
		
	
		
	


	
	
	






		
		














	
		
			
				
                    

    

    

    

    

    

    


        
            

    

    

    

    

    

    


        
            
                
                    Submit a Paper
                    
                        
                    
                
            

        
    
        
    
					Section 508 Text Only Pages
				

			
			
				SSRN Quick Links 

					SSRN Solutions
	Research Paper Series
	Conference Papers
	Partners in Publishing
	Jobs & Announcements
	Special Topic Hubs


			

			
				SSRN Rankings 

					Top Papers
	Top Authors
	Top Organizations


			

			
				About SSRN 

					Network Directors
	Announcements
	Contact us
	FAQs


			

			
		

			
	
	


		
			
				
			

			
				
					Copyright
					Terms and Conditions
					Privacy Policy
				

				
					All content on this site: Copyright Â© 2023 Elsevier Inc., its licensors, and contributors. All rights are reserved, including those for text and data mining, AI training, and similar technologies. For all open access content, the Creative Commons licensing terms apply.

					We use cookies to help provide and enhance our service and tailor content.

					To learn more, visit
					Cookie Settings.
					
						
							
							This page was processed by aws-apollo-l200 in   0.078 seconds 
						
					
					

				

			

			
				
			

		

	









	
		
		
		
		


    
        
        
        

        
        
                
                
                    
                
            
    

    

    


		






    























    




    








	


		[image:  ]

		
		
		
		
		
		
		
		
		
		
	

