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WEIGHTED ESTIMATION OF DISCRETE CHOICE MODELS WITH
DATA FROM COMPLEX ENDOGENOUS SAMPLING

Ryuichi KITAMURA, Hiromu SAKAT and Toshiyuki YAMAMOTO

‘The methodology for weighting endogenous samples is extended in this study and applied to a multi-dimensional choice-based
sample. It is shown that a unified weight exists for samples obtained from complex endogenous sampling schemes. Problems
with conventional weighting methods for samples from endogenous sampling, such as roadside surveys, are pointed out and an
improved weighting scheme is proposed.  Coefficient estimates of discrete choice models with and without weights are compared,
and the importance of applying an appropriate covariance estimator is pointed out.
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