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Daniel .. McFadden (1937-)



https://www.nobelprize.org/prizes/economic-sciences/2000/mcfadden/biographical/
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HEAFD RUM TIRIIMNENBZERIEZZE X5 (ARUM: Additive RUM)

e Uy A nICE>TDREREK i DRIFE
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Multinomial Logit (MNL) Model
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Gumbel B DEEZE
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Density

Gumbel (8 = 0.78, a = -y6)

—— Gumbel (6 = 0.5) Gumbel (6 = 1)
————— Normal(0,1) Gumbel (6 =0.78) —— Gumbel (6 = 2.)
Density
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HA S s AMMA (Expected Maximum Utility)
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« AV Y LZEH (log-sum variable) 'R E EMIENDZ EHH S.

= H

€A

1D HATF(E

= i

CHEIRE UTT{ERFIEE

o See, e.g., de Jong et al. (2007)_Trans. Res. A
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https://www.sciencedirect.com/science/article/abs/pii/S0965856407000316
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&S 40 0 3
HEREE 20 0 1
AW 15 230 0
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o FI{EME | EIRHEZERND closed-form THELHNS
o FHEDILELNES, HE - FHLPITW

« [R5R | IIAYFHME (Independence from Irrelevant Alternatives)
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IRIVR vs. BINAHE
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IRV IEETDE
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o Multinomial Probit (MNP) Model
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