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Abstract :

Econometric variables in some studies are characterized by
special features, specifically in the data that relate to variables of a
behavioral nature, where the variable takes specific, restricted or
censored values in certain cases , Especially behavioral models, in
which the dependent variable usually takes specific or truncated values
at a certain limit, especially at zero, when a person does not perform a
specific activity at some time and records a zero value, and the
dependent variable in this case contains zero values for many
observations, and how to deal with this type of data, and compare the
models and methods used in this type of studies, and the preference of
using the Tobit model over other models and other methods, and
highlighting the advantages and disadvantages of the methods used in
this field of econometric studies, As well as the models used in the case
of censored Panel data and comparison between the methods used in
estimating the parameters of the models and discussing the efficiency
and preference of those methods, then conducting a Monte Carlo
simulation study on the models and methods used in that case to
determine the preference of each method according to the size of the
sample and the number of observations of the time series for each item
of the study, under certain assumptions of the parameters of the
relationship between the variables of the study to reach the
appropriate method in estimating the parameters of standard
economic relations in such a type of data and studies.

Keywords : Limited Dependent Variable - The Corner Solution
Model - Censored Dependent Variable - Truncated Dependent
Variable - Tobit Model — RE Tobit Model — Dynamic Tobit Model .
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C Oladsalll US alles paEl ML GlSa¥) &l (gajh addiod d)gdall
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Jalgad) ol Aufpdl Blslaal) @il a5 sl Ao Adeall dufall Jaids
B iyl Jalea o T glhad (<t Auiajl cfidl) aae g N culoladl) s Jia paill 4akisal)
sa clalea ) ABLAYL 13 y aulil) juiall A S Jaaiy) Jalaa g X Sl ptall
(6_€:p,6_V,06_€) glsaill B Algdal) Uadl)
gl gilall gadal) alleal)l dlgla 5 Jalgad) daad BlSlaal) duhd (e Ciagd g
9 Byusl g ddanigiall g Bpiiall clinl) QYIAL..A 3 g lgd Bigall Clpiiall g duajidal)
A el andly Cigay - Clydall duwily diiall Aadad) Joh sl Dls 2 allis
oda b dajidall Cougi piladl Blaal) @ilii Ao g JS Jaid 5 Ay eha) day
: AGIS 235y duafal)
Gl Cugl g gadl BlSlaall A 1 JsY) giad)
rSaalinal) Cug z dsail Blslaall ) :‘f'lﬂ\ giadl
: SlSlaal) dulas £faY dajidall cilaleal)
aml ;o (N.Sim) 1000 @iy a3 R(10) galin aladiubs Slaall Jos Aty
Aual , T=(20,30) gl U< b Liiajll Al Jsb 5, N=(10,50,100) el
f ok WS claleal) Galily @l g, 5a 1000 AT 5Slas JS, lSlas 6 2
1 Glew A Gty B JEial) patial Jalaa
0.5 Glow 49 Gagi A SN i) Jalas
: AV il (6_€,p,0_V,6_C) Slgdall Ladl) ss cili$pe ol cilabaal Al
6 1& p=05& o6 v=1 & o c=1
A Clpddal) Gluay aghi BlSlaal) @il o Jganl) sy
MB(B"),RMSE(B"),MedB(B"),MAD(B")
MB(1"),RMSE(A"),MedB(»"),MAD(AL")
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B=1 Tobit Model (5% 44, jhall)
N T MB RMSE | MedB MAD
10 20 0.76448 | 0.76782 | 0.76645 | 0.58745
30 0.76448 | 0.76782 | 0.74993 | 0.56239
50 20 0.75743 | 0.76639 | 0.75242 | 0.56613
30 0.75930 | 0.76605 | 0.75660 | 0.57244
100 |20 0.76587 | 0.77029 | 0.76300 | 0.58217
30 0.75802 | 0.76105 | 0.75918 | 0.57635
Dynamic Tobit Model
=1 (Al 2y Ll
N T MB RMSE | MedB MAD
10 20 | 0.74792 | 0.75617 | 0.77672 | 0.60329
30 | 0.70917 | 0.76600 | 0.75919 | 0.57637
50 20 | 0.74914 | 0.76287 | 0.75948 | 0.57681
30 | 0.74906 | 0.75913 | 0.76142 | 0.57976
100 20 | 0.75294 | 0.75887 | 0.75723 | 0.57340
30 | 0.76727 | 0.77174 | 0.76954 | 0.59219
2=0.5
10 20 | 0.51715 | 0.53416 | 0.48387 | 0.23413
30 | 0.52903 |0.66961 | 0.47232 | 0.22309
50 20 | 0.49054 | 0.52217 | 0.48299 | 0.23328
30 | 0.48636 |0.51709 | 0.45935| 0.21100
100 | 20 | 0.49678 |0.51367 | 0.49011 | 0.24021
30 | 0.46865 |0.48283 | 0.46068 | 0.21223
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- 5l B 7 igall aladid Al b Al (e sl 06 o a3

L5 gl A aladind e lgale Juaadal) Log-Likelihood clsay) s dad -4
Ula b OLS Lulal) (gal) clagyal) diujh alsdind ¢ lgale Juaatal) dlli oo
. dakal) gl il

o ) patall ggiag Latie Al Lalady) jalghll dghll clbd) B-5
T sl aladin) dlad] slSlaall il ciglil , Lima (ag @ cad g dujha clily
Sl il gl pigad aladiud oo Addlgdall )il cugll Sl
Glalea dijlia B dasdiual) pafil) eUad] cpdife pras JA e ld 5 dutjgdal
Cungl 7 igal alidid Alla & Lails (8 Uadl) cfpiifa il ua , Bjakal) £ igalll
- oSaalipal)
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