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Multimomial Logit,

Proportional Odds,

Probit Model

Logistic Discriminant

Analysis
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y = {A ,A , . . . , A } (4)

z =






1, if y = A

0, if y �= A
, k = 0, 1, . . . , m (5)

?1�

Pr (y = A |x ) = Pr (z = 1|x )

E(z |x ) = π ,
∑
π = 1

π =
f(x |β )

∑
f(x |β )

, f > 0 (6)
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z ∼ MN(π , 1), L =
∏ ∏ ∏

π (7)
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1.1 2 GHIJKLM�� NOP$->'() ,QR*!Q$S�TUVWXQ$->�$YZ[ �"#' �\���]^_`a59#* �� ,EF!T�� � 6Q$bcB �"#' �� ���d*Q$S�efg �� ,EF!����!hB$iRjRXk �R!Q$hB$j[' gl��� ,QR*!mn<� � 'op� $g�+q! ���$hB'�rRFstXu8vF6$
∼ 2

| ∼ 2� $�Xop[# 6$�� ,
≥

+9w ��� �xy�+9w ��� �sy��+ ,"#'z{RF6$X gk , "$./!st$|}~ XYZ5#w
≥

1 2

2 2

1 ≥ 1
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∼ 2

| ∼ 2'() ,½�¾¿½��À� $ÁÂ�
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