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Regresi Heckit digunakan untuk seleksi sampel dimana data yang digunakan
ialah data yang terobservasi dari keseluruhan data. Regresi Heckit terdiri
dari dua langkah prosedural yaitu menggunakan model probit sebagai model
seleksi dan model Ordinary Least Square (OLS) ditambah variabel baru yang
disebut Invers Mills Ratio (IMR) sebagai model hasil. Pada penelitian ini,
dilakukan perbandingan Regresi Heckit tahap dua yaitu Ordinary Least
Square (OLS) dan Weighted Least Square (WLS). Pemilihan metode terbaik
didasarkan pada hasil nilai Adjusted R?. Nilai Adjusted R* untuk Estimasi
Regresi Heckit Tahap Dua menggunakan OLS sebesar -0,04156213,
sedangkan untuk Estimasi Regresi Heckit Tahap Dua menggunakan WLS
sebesar 0,128244.  Hal ini menunjukkan bahwa metode terbaik dalam
Estimasi Regresi Heckit Tahap Dua yaitu menggunakan Weighted Least
Square (WLS).
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ABSTRACT

FITRIANANDA TAHA, 2 0 2 3. COMPARISON OF ORDINARY LEAST
SQUARE AND WEIGHTED LEAST SQUARE IN HECKIT REGRESSION
ESTIMATION STAGE TWO. Undergradaute Thesis. Gorontalo, Statistics Study
Program. Department of Mathematics. Faculty of Mathematics and Natural
Sciences. Universitas Negeri Gorontalo.
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Heckit regression is used for sample selection by using observed data from all the
data. Heckit regression consists of two procedural steps: the probit model as the
selection model and the Ordinary Least Square (OLS) model with a new variable
called the Inverse Mills Ratio (IMR) as the outcome model. This study compared
Heckit Regression stage two, which were Ordinary Least Square (OLS) and
Weighted Least Square (WLS). The selection of the best method was based on the
results of the Adjusted R? value. The Adjusted R? value for stage two Heckit
Regression Estimation used OLS of -0.04156213, while for stage two Heckit
Regression Estimation used WLS of 0.128244. This disclosed that the best
method in Heckit Regression Estimation Stage Two was Weighted Eeast Square
(WLS). o weGea, o
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