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BEMRPHNAEE"

[ 2612 5%

MR EOHF

i E. AGitER R B RIEN 6 XA E TR AR A AR, R THE
TTIRAFME, RPN K AR AR E A R AE R, Bm A AR AL
APR, ALERBAEBERREELGEE AVNETT REALTHAAL
MR R A, R A6 2 BT EHIRITT N ARG RE RIRE AT B 64
R, REH—FRTTESFRE A 2SR ER T B BHEALEA
AME B, FREE TR TN AR LR BT XL T
AT M,

X, FREAR, BRIMER, WAR

UTAERE, A BRAFTEBOR i A R R AT (LSS HHERT S5 R R ), BR
T I A O R T A e AN A R A o 2 W] A e T A DGR AL, B i X 2 A 1 PR
KRARWIE (EFMZREE, 2017; TR MERYL, 2021; Zhang et al. , 2022), 3
Wb, IBIE IR OC AR R HAE R T 2 AT R I S2S (Randomized Controlled Trial ,
RCT), AR THA, CBERERHL, 5B R0 58 5 R A A0
FEXT G AT E R REAL T 100, A ) 5 8 A 25 7 ORI (2507 Rz L,
2021) , ZVAANT GRAEAGEREOmi5 |, VR [n] B R] ) VS 7R S LA R 32 15 3 T 285 S
SEDI RN, VAT B T A 1 A ek R] A 5 e G FR AR A A2 B A AR DG AR B T,
ANRE S AR e ) FLSE A PR DGR, DT 368 B T PN ZE P Ta]

ANIE) T A SCHR N T 8 8 5 R B 5 v 3 kAR A A AR R R, DL Rtk = X B
AW AL (Dynamic Panel Data Model) F1%5[RIT 15457 (Spatial Econometrics Model )

w ASCHBIEZR ARB RS MFTHEOE =SB ESF2@RS 00 (72222007) FIEZR A KB
FESTAETH “ ZOE M 2 580 AR RF BN ——JE T et s Wl AL 2047 (72303151) HYFEIR]BER)




SEHITUT 75 1 v A AR R TR A PR, AR SR (]
JE N AE R TR — e AR TR, 4y
D002 R s 38 FR S 45 5 AR 5 v i DL A P A
)R O IR, JF25 5 8 L2 2 MY FE 4,
EEXTRERP R IR 430 45 1 T A AU O %L itk
Hh, ARSCEE S T B AT AR A A R A5 ] 3
AR A PRSI, a1 BT R A fi
%, BARME, ARSCRSS T & s
Jf7%5 4 (Omitted Variable) . Bi FSR ( Simul-
taneity) . | & % 22 ( Measurement Error) . i
P 22 (Selection Bias) 25 % WL [ N 4k 4 %
U, IFEEXTEERN N AE VRS, H8 T TR
7 (Instrumental Variables) . %5 ¥4 J7 T2 1 %!
( Structural Equation Model, SEM) . #5ic 2% &
( Marker Variable) . Heckman 1 [ B 1% 45 45 70
SEMRYITRE o R TIEARR)T N AT I B A T AR
BERL, ASCRHE TATAME AL i AL 2 th B
A TR LT R I SRR, AR TR D I A o
Tiik o X BT AR R B W AR Bz
PRz R AR, AR SO ge T b BEHS TR
WA PRI S, RS, AN SCOBL S 24 BB
S8 ) P A T A SRR T AH DG oY R
FEEL

Z. REEEFEMNEIRSEX

() PR ] iy 9

PIAEPE ) ( Endogeneity ) 5t i 1 28 35 2%
H Wright (1928) 2 IF5ri8, HAE The Tariff
on Animal and Vegetable Oils — 4 o223 Al i1 ¢
BiXF o a6 i sg . e b, FHE
AT ARI n AN HI Y SR 8 5 B A 1 00
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A, MIRTARIE AL (1) AT S 1 oK
A .

Y. =a+BX . +u, (1)

Horp, vy wulfm A i, BV b i 7 K
HAONEG X OO R R AR, RTS8
WBANAR XL o MERIEIT, B R r i T oK
WARTIE , w AIRZET, @ AMERREAR,

SR, DaRBER Z2m% T LU SR AR S, 5
—, WFSERE TOIE LGS 3 52 B i) Ak 2 A oK it 2k
(W 1a), MRS T, B
ZMRAe U (UL 1b) s BB, EIE
AN A FECEE o 7 SR A 25 2L W] e, HLBESE
TRPE AL R A AR S =, BIdERE A
LRAE— Bt R N AR R AR BIFSE 3 T I 4R i
P — S AT A BB, R E RS
B FE A ME LA 5 35 5 40 R RS A B A 1
Mgtk HIJC e il TS 2 A 5T 5a 2 oK
MR

b, FEGX ) R H AT
B 118 38 4657 A 52 T 37 4k 25 R R 0 TUER 52
M, A P AR B (Endogenous Vari-
able) ., AP IX —[a] {8, B 5X 3 T E 2 EAL
AR 2 2, TN R R SR il 2 AR Bl i 1
B, BT R AL w41k 25 it 4 7% 3 i IR
(Supply Shifters) A 2 T H 78 & 222 il 75 5K i £k
(WL Te) o 3% AH 2R T Bt 45 th 26 7% 3h i A
RS EMTE R WA T, AT 4
SE WA KTT REAS 52 e L 17 7 B A HLRE S ik 4
18 BV 8

ST, Wright (1928) #E42 4 1 o] #
FEmi i /ey T HAR G iy B g%, s b, FER &
W2 i 5 w48 X A% PR AR R R, HOR

9] —
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FIHEM AR E 5 RN, AR — Bl [ AR BLAR A
R T A 22 32 B v i A e B T S R
HATW RS A, P, B2 — A AL

ARSI R THASR, X
WRNEE S8, I TR A e R A i
PRPN LR P ] Y 22 L2 451

20 B
ML g E ks ks
‘\ \’ ’ Sl
\\ // N SX
RN 3K B
. > s
‘\mI
EUNE/ -
Yy 55 D,

(b) (e)

1 HEMNEEB/EMERERRERE

() A Bitkns 7R PE Y

SR, A M — M A AN () 4 1
SOEARGE A —B, T2 T2 P P AR 1) 8
AT R — G W) R, T
ANEL AR E i G IR E TG, & 3BOX
ff RS B I S U T B R, R AT AR
HFR KRR, X —[EIE Sy E 2, 2021
R IR T R T - A8, R8P -
D. A EETRERE 2 - W AR, UgZGEAR
W= N T35 80 1 5 08 WA . AT A T vk
TR R A el DA [ 9 S g A 3 TR
KA

T 2 WL B 2 v (g A PR T 2 1 2 — A4 4
TRHLAIR] R, ) T U 45 R R AR R vy A
AR S AMEAR R R XAy, AN A RN AR RS K
e, HERIAEAKBISN GO, M he
PR A Bl 28 % 4 0 45 5 3 R 0 R UL 28 B AR AL
L 2018 4Fi DUREFF 245 £ S - DRI
DY

&, HAE 20 42 90 AFACHR B iR A
U CONPAN A CIPN L c8i S it B U
M2 AP RIBETERRIT i a] Al A2 7 T A B
a AR TT, ARG T T AERAMIECR (R&D)
XS R A,

THE U TR T U o 1 58 P
DA, PRI T AR R A e 22 B 2 rh s
AN A PRI B G 2

=. PR E AR RIR

() T IBEORL v Py 2 P ] £ R AR i P

o4 B BT R S R v pA A Y 1] A B AR
JE3E, AR (1) R, BFFE i He 20 i ke
g (X) My (Y) N, A
KRR (X) SARMWMAR () M,
A EARMAE B BEHER AT B, WM&
MBS AT B DR RAERT (I 2) .



Cov (X, 1) #0 ==~ )
(30

B2 AEHRENERRETEE

ey S e E SUNIISER iPS A EZ L |
ZrE, BRORE, sl e RO, R
22 V) KRR S0 e O 15 55 2 5 | & N A= PR )
) B (M A, 2017; Hill
etal., 2021), 3R ATHE A A 5 43 5 AT
B

() T b R

AR (2) R T YRR s TR R (0)
MIEOL, MENBIRIRZEIT (0+e) —5T, &
gl SR (X)) AR, WA
Xy B IS B BRER (0) Sk
W (X) MG, B SBORZEN (n) SR
HADC, HEMG IR NA TR (WA 3) .

Y.=a+BX +u;, u,=0,+e, (2)

O, : "

3 BERTESBNANEMERETEE

SO, 3 AR T T A R 0] RESR H RE L
RPN AT B N %, L m] AESK A JGI5 M
WA ZR BN, TR & ST T AR R GEXT b
T B LY 55 T Y5 MR RS (PRI 3 R i 3
Bk, 2022), T TSR [ A SRR R
RS TAE R G IER i85, Naxt i T AN
B A B, A RO LA R, 2
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HH B3 U 7 g 152

(=) Mg e sl 0% 3 Jy PR 2

MY 5 X BERRRCRR, BAELTE X
Ir) PRI AR R 22 R T Ty B R 22 ()R (LKL 4), BRI
Y 5 X AT LG A A A A L R A
A LA (3) BB,
MR X W28 Y WEm (F-A R, #
0), MAY L& K w, B —ADTTRE B,
HEA X, 53— R R R X iRz
T, PR TG, AT B0 A e e

Y=o, +B, X+,

(3)
Xi=a, 4B, Yy,

B4 WEERSEHAEEDETSE

DA P B3R 5 52 B — B X B T AR S5
PSR (BRIEEE, 2021), AMUAILSS
FT—Bo 0 5L T TAR R = 2R S, A
T ARSI R 23 Bl 2R 52 w4l 45 3135 1
U DA, DT 5] e X1 PR 2R S 9 AR
P AR,

(P9) PR

TR PSRRI T, AL T Al 4 B 43
SReS . AL TAER N FNBRZ B Tk H
Pl st Ry, SR 32 0 T ) 4 O A S5
TR B AR B, o A G I A G iR 2%
S b, BRI AR R 4 AR R 22 (Classical-
Errors—in—Variables) fB& &, 22 &5 H

SLAELZ [ A R 22598 223 At TR (DLIET 5) o
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HEARFHIT .
()

E5 NBRESBHANEERETEE

BUE M RA R A B SCE N X, RV AR
Y, =a+BX,+u,; HH TAAENRIRE o, HFRE

HREE B X =X+u, HAEARSM T

Y, =a+fB (}/i_ui) tu; =a+f ?{i"' (/'L,:_Bu,:)
(4)
Hop, (w—~Bu,) MR T EERES, hT

W X S0 EHR 2% u B, ML SRS
DREETFU AR DG, DT 5 B0 £ 2 22 51 R 19 N A=
PEIR]E

(1) AEBEBLAL 9 35 0 H 4 iR

F T BEML S 30 FF 2 (04 PRIE M, F 90 238
TR T Uik (BHGESE, 2020) | (0] 76 A
(FHAXIEERK, 2023) 457 CREEE, ek
FEBEHLA S B0 23 R AE A B FE 1R (Sam-
ple—Selection Bias) I [ E#E MR (Self-Selec-
tion Bias) PAZEP ML,

1. AEAGR B AERAALEE T T 69 1R iR

ARG T RE AR R AL, B Ok R T3
ANFRE I I, R 22T b AL & T X AR R BE AL
PR R R B, — Fids e |k S ks
EAAOG, o N AEFEAR E SRR (En-
dogenous Sample Selection Bias) , Hlig b, XFp
Ve U 7T RE i 250 Wi B2 7Y i 2L 0 8 A5 1R 5

, WATRESZ AT X R A A RFIER R, N,

TERFSE L EZ ZH K (X) X THHA (V)
Emn, BACLTAEMAN (Y>0) A#EA
A, MM TAE XA Bl e 2 A ik
BEMTARREALIY , 3 F 256 F TAE M B I 25
RESRMIEATT B i, Haihul, Liks
TR PEHE A 97 30 ) 5 I HE A 5 S 58 A
MREAAZBENL A Y, VBT E & TAEH
AR ST A PR R R (LRI 6) o

=<

p
® AR -
@,,

B6 HAXFRRSEOANEEDITEE

2. TFRBFEMALE L T 09 8L Bmiz

T FERE R R, B Y AR AR X R A
PEMARBE LR, 23 5IRZETAOC, M Bfl
ﬁ%ﬁmﬂﬁﬁ(mgﬂ “HIERE XA

JEN T Iy R T R R AR i Y YRR AR I
e, RIMBORIET AR AMERAE R (Ex-
ogenous Sample Selection) , {HHAF A (1) Py A= P )
RS TEM (Wooldridge, 2012) .

f b 7
Q
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M., AEEEBRARERTT X
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F R 5 08 AGE T AR SR E TR,
BRI A G 25 PN A M TR AL A 355 X SR s

(—) fRdeiE A B il BR 00 )y ik

1. Ak EE

FERERY T G| AT 2 (45 A8 i, J2 22 iR ist
U728 3 8 2 O T e 5% 1) R0 B 4 19 Tk
flan, FERFTE 2 IR TF RO X 5 % R 1Y
UM (PERARSE, 2023), WRSTEATLUMAL
R P90 Bt Tt A TR 7K -, LA o 5 b DX B AR
SR ARIORE 22 S ST T I I AL

SR, XA I AE S PO AR BRI
e, sl AR AR B AT AR AE A E LWL A
M, s E Scte, S ARE AR, S8k, 4
TR A R I, AR o)A B H i T fE
SE LV 2 T A e AR

2. ML LK

30 T B A A B AL 53 T 3] S 50 25 R0 BR
4, FEHLXT RS (RCT) &M st e A8 i
BRAHEAE 3, DL Dalton 55 (2023) #iTHL T
TAHEAR (X)) XS5 (Y) RYsZm kB,
HEA R PRAE T, TEFLERTT | b PR & A A
AT T 4 2 0 SE A b, S8 A B AL B —F
W, USSR AR (0),
BRI, W@, S, A
A TAME 7 S BORR A, BN X 5 (0+
&) MFAERGEMEARIG, AT Biast e 22 4k 1 i
B P A PE L

SRS AL BC IR 50 FT AR 20 AT A A PR SR
Wr, (AHAFELLN R, 8B—, k& ES
BRI RERENLAL, — EAEAS 73 il 32 3] 3 2 1 3%
TR, ATIAR 25 T B RS 5 18 25 TR OC
B, W R T AR AR 2 (W R R R 28
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JEAS, BRI BT 9 AT AT 1 Sk 1 T B R —
PRl 5=, kR, R, USRI, A
SERIFFY 3] BEANIE A A T

3. AR AR

USRS A A A S S A, A
ot 25 E B ST 2 P AR A (H 21 (R A7 7E
e 2250, DRSE R AT LUR AN M 5 350 45
il AN T LI )RR, E T % A st T 28
T U S B TR 1R ()R, X TR D I T AR
Bt , BRI AT LR FH AR 5 B[] X[ 2 2L
B (Two-way Fixed Effects) [7l i # i A4~ 7R F i
[F1)J2 TR 40 4 3t U 742 S A S e, 9 A0, AE B 5E
“TRCER B Ll O £ 3 T A R PR B A R
(ZE3CHN4E, 2023), HFASEIAT A R AEAS
[ | AN [F s 300 v ) T ) P K B Bt AN [
AT WO [ B 5 | AN AR [ T R0, DA
VA I I A S

4. REEL S

T I T 3 T S e SRR AN T 2
(ER@ N2l TR B E= S W S V)
0380 1 38t O 78 1S O S — BRI AT O 56, filan,
HRHESE (2017) SR BLGHE  WF5E 1R fE
TR R RS (2023) DL PR
TEREIEEC ME N E R IR A A,
G b, Z0rk W R A A S R AR B A
FERL ARG, S IRETI R, HM 5l
BAMNE Y A PR R

5. TRAZE&

FELL b DU R I vk E AN FH R, w] LS 4R 1R
W A AROCHE (SRR AR OC) | AMEE
(SREWIE) FHEM M (BRBLISN) = A
SR T RAZSR (7)), #id THARI kI
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FEIA AT Horbr, A DG Z 0 — M vl 5 o A
KFH, FHAHIMN F et 85 TR 56 5
HEA PR ZER TR A AR B AN R AR R
B gt i B i X s 3 Y, S RE A i
HABPK RS A & B Y 5 AR
PSS R R A AT R R, — AT
MInF B SR T R, 5, WEZRET
HMAERENLE 4 (IR, MR IR SE) 5 2R
=, WARRRRE R I (AR RANE G iE ) T
HAS G, U AL Y A P R, X Ry ik
s ] ISR, (AR ) .

W T AEn TR, R T A
AT AT, B AEAN TR MR B /)
ZFefhiit (Two Stage Least Square, 2SLS): %
— BB, TEREEI AL AN E AR A - T
HARe (Z) XMWEMBELEE (X) #1T OLS
mH, JHERIIAE (X), 55 BB, 7edEihl
FAh S A AR B RERN b, R 5 AR AR R v i P A fig
BASE (X) BB —mBRAE (X)),
HEFTER B OLS [lU=, 75 2 i) ik 1 45
[l F T HAR AL THE, RBES 21 IF Py AR P n]
R 1) D%

() SEMRA 1og PR R w0 30 5 P Il I PR iy i

1. 3 MRt

SRR B T 2 B AR T, S
BRI RS B (X) R fa] i P, B
s, HEZAMERNT. %, RAMM
PLATRCSE g0, LAV BRIV 26 T PR R R0 25 R 1
2 I S 3 = T R U R PO M= 2
X ET S AR, MBS ER R T, 8=,

3 3 3 PE g H A 75 A N S5 3 L T A %o R Y
XK, et v i AE Al 5 R TR N, il T
WHER I, 50U, SR ABUE B, BT
S5 H B HNE BRIy 4L oL, 43k
WAL BT BT ST e R, LA BRF
FEH NS 5 3 B AR e B9 32000 B2 R0 A
i UL

2. TAREX

WAL AT LR ) AR 57k T BR R ST T
T [ E P A 8 P A PR I R, DGR R 2 45 R
ST RRRFHERR B A Y T HAR R

(=) GRfl iR oz 0f Jy ik

L. A& AT & Gt 2 0902 7 ik

BT CLARGmEME" JFEN, B AT
DISRIRZ SRR & T | 9800 j AR O 14 94
AV, T A 0 R DU 15
ZEENAVERE (Hill et al. |, 2021),

2. BEMERE

R PR RN R 25, BESEE PRI
WEoE R WG 55—, B R A A Oy AR A A
(SEM), id VLG A A58 A v 25 A48 1 0 5 3 2%
W25, FIWTI 15 22 B SR IR ANSE R, O 5E
SO TR RGN A 51 SR N 1% 2%
AT, Hh T SEM HOBUT R A RE , B R
Nz, 2, TR, BFFEE AT
KHPRICAE§ (Marker Variable) B770, 7
TN S IYIEE TPR I —A  HAAR
e DG AE A A AR IO S R DA
A A ) R A S ] T 2 e 22 VR S, R

@ I T 2218 i ] —EaR IRl | BRI | T FEIE LA R BT S 3 O AR T S P T A e bR e R A

3L,
26—



i, fEpmice i ST (X) MEER (V)
MIRRBIAFBE T, AT DULEE S 1 P
¥J 5 CMV ( Common Method Variance) PR %L,
R HIhRE S T HAR B /M MEEOR R,

(P9) A BE Ol D% 11 5 I

1. 3P X IRt

W5 T LR BB LT BE SR 5, 25
Rif ML A B 28] 52 56 4 R B v, AR £ 9 4 ()
AFTER G 22, DIHRIEREAS B £ P g N A=
PEIEL,

2. Heckman = H-B it 54 A

A0 PR A S 5 i 1% 114 ) — b R B R SR
Heckman (1976) MRy Boik #ALRY, %07k
MR FEAFEA R EE TR Tl
BN A REAS B MR 5 R IE AREARAS R
M RGENEZE S, JE M2 IE e ok i S 80k 1
ik, ERRERENT. BB, EifE
MM HERFENBERNRE, WE ks
Probit #AITHH & 2 5 8 3 AW SEREAS (19 7] fig
P, AR I 2503 A A 38 25 B2 R B50FD R AR 3 A
PR LA TS K R B LE 3 (Inverse Mills
Ratio, IMR); BB, ¥ IMR 1R RSN
HilAS N A SRR DB IE &S 5 & IR
PelwZs, DTS R M A T2 I OR

R 207 vk it B U0 Al vh A & e R ik
NIRE AR, 5 25 B A5 — P B
) —JCHERE Probit B

(T0) Ab B+ R 14 U ik

1. F3bX %t

RO AR T PR A R 1 T L, BFSE
AR TS 58 720, 0T Sl
PEPEAFTE R N AR PR )R,
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2. WAEEHAK

RS0 21 YRR AS R A S B 10 T AR B
PLAPECHS, BFFRE 2% “mtimisa” Ak s
Tivk, RFEE RN AR | T AR Gk S i ok
TETEN AP,

3. Heckman —H-FX it 545 A

Heckman i B 0L £ A5 7 S b 2 Py A4 figp %
AN U BOR R IR R A AT O . A E T
FEAERE R, HEBE IR Y T 58—k Bl
HEE RUEXTS 5E R B HEA T AT,

4. fEH PRI

FEXF ZouR O BRI AL, BIFSE A A TR R
AP b BRSO 71, 38 A IE S B A fife
5t AL SRRSO, AN [ A S 2H g i 4 b A
AR i PR 2R AE A ) A AR R AN A A W 2
S, ULIIVEAE Y e IR 2 0] AN 2 i,
B OWEE 22 0 3k (DID) . B 45 4y PR
(PSM) | A RFEthils: (SCM)  Fr & [l )5 S8
(RDD) S5 4 J2 Al 7 1 4k SA007 1) 6 L 7 12
(FRREEAE, 2023)

. REEEFRE

(—) B mipsin
I h 28 AR TE R R 52 H P s
ISP R L, 0 DX 358 5 A0 Bk Bl B 3 LA
ite ﬂﬁ%%%AﬁmE—%ﬂz%ﬁﬁ%ﬁ
AR (LB, 2020) , SR A2
SR E RO A TR, WMARK (5) FiR.
Y,=p,Y, +X,Bta,+e, (5)
ZOER R Al — W R %
(Difference) {EB{EM (Demean) J7xEfi
7
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[ E BN oo BUBS, B IR 2T e, 5HTH
WEAR (Y, X,) &AM, Bl K2
S (6) (Y, ,-Y,,,) 5 (e,-e,.,) H
%, WREHMER (7) (Y, -Y._ ) 5
(e,-e,) MK, WRNAMRB, SESHAM
TR .

Yo=Y, =p, (Yo =Y) + (X,-X,.)
B+ (&,=&,,.1) (6)

Y,~Yi=p, (Y., -Y,) + (X,-X,) B+
(8,~¢,) (7)

X, 2250 GMM, FR 48 GMM 2 fif e 2
WA PRI BBk, A2 (6) MYk
fifi b, 2243 GMM F= % 1 Bl e A2 ek S S
JEWIEAE R T RS R #HAT M REE GMM UK
KPR (5) FIZESEERL (6) 1EN—A R4t
I HEAT A T, 2 A Ak 33 25 1 AR e 152 0
T

TRV e, BRI O R A R
BT AR, BB, S EIIRE
— 25317 5 RAFAE— B R SR, B R4
TCH (A5 05 2T B i S U LR AR )
B, WEARSCHERR M) THAN R 2
55 THASBERE (¢ 5102 22 45 GMM Al 7T fg
FEAEIZIANE) o T Bl IR, B Bl A
S IGU PA PEAS BT b 7E 23 B AN R 2 2800 1Y
AR A, WRAS AT S8 RO BE A
BEHLAUNAE A2 S BN A

() M|

FE R R 23 () AR R 3 A5 A ] 3
BN (Hasan & Koning, 2019; Grieser et al. |

2022), WAER N AEPERBGE FENE 44, BT

faieite, A (8) BAX (10) JER T A5
H AR 1] 5

Y=AWY+XB+e (8)

Hrp, W Bs s Y 2—A> n ERY 5 m i
it n DA FBARR T, WO RA S
FAHE G RIS AL B, 2> n 4807 FF,
BATCR W, M AR EAME 5 ) 2RI R
KL WY & —A> n 4ER 50 1) &, i 6 A 3E 0
A MR A bR, R (] 2E 500 B
Hhm N R, A A =0, WARX (8) #
A RT3 3 R L [ AR AR

MRIELEHEA (8) MIE=, FATn] LAfREK
SETFEHARE] Y R A A (9), JRliE
WY ks (10),

Y= (I-AW) ' (XB+e) (9)

WY=W (I-AW)™" (XB+e) (10)

i EIRFRIR AT DIE Y, TR R Y
WA MR IR T R E iR B 254, — 7w, B
fEAE Wl A PR B S AR SR R, ARG
A (10) Argn, A0 (8) H IR R R
i WY WS HIREN & M5C, XFMNAEMERH T
X a) R R sl B N 5 B S B, R, RS E ]
PISRH] 2SLS, GMM, MLE (QMLE) %575 ¥k b
PR AR RIE, WY B WA T B AR G A DL AR
RIS AL, A0 WX | W2X S5 T2 A N
R X Al B2 [ A A R X, o nl LS4
BORANE) T HAR B, 55— 7T, 4 W el
“EUFIRET MR, A AT RESs
DRI Ay M 2 22 T DR 2% -5 0 R 7 A O T 7™ A= T
AR, X, AT AT AR FH 4 i ek 20
(Control Function) %, 525 [B] AL JE B4 P 1
TER AR OC R R AT WUAME I, IR 456 2SIV,



MLE . GMM %Al 377 12 fige Y vk 75 4 A= 1 ) 7
(Qu & Lee, 2015),

A (8) Myzsia) A AR AT L — 240
JERNTARCEE, ] DL R B W] 28 AU i W] 38
S, AN, FERTTA 2 9 2% % R PR v o
sz, AHIE RS S5 Z B A2
TIRYFIZE (CBRACRIEON ) S B A XU 5]
(Konig et al. , 2017), WAz (11) Fiw,

Fight, = 5_2", a; Fight, + 'yz a; Fight, +
X,B ta, te, . . (11)
o, ol A a] SRR AR TR T B A
ANRZRHME, ST AR A (BN B, o)

(ay) W 1, 0 0. LK, 3 a; Fight,

ﬂé@ﬁw%%%@iﬁﬁﬁﬁﬁﬁﬁkﬁw
(e ik

SRS e PR A B 1 1 3 3 o T L
Ap gk, T BIB9S B
[ES AT R IN LGk S boa !
BT 4% 1 (9 8 I ik 5 KB AR M 1 i i
RO T HAS R, LB B R %
seeh, BERTREE S T HASREIO 4 B T M
FECHET A AT 95 119 6 T 14 2 412 5
Al ik, HE S 5k WL A, TR
1645 1 BB A . MAMEYER, e R kAR AT
ARSI 20 A TT UL PR 2646 . AHE A 1
B, SR AR A A G, D A SR
DT M T B T AR O, (L R
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Abstract: The key from statistical inference to causal inference is to effectively solve the endogenous problem. Limited by the
availability of data, the endogeneity problem is particularly obvious in the field of management where need to be carried out with
non—experimental data. On the basis of sorting out the origin and definition of endogeneity, this paper first intuitively shows the e-
conometric theories of endogeneity problems in empirical research. The essential cause of endogeneity is that the independent varia-
ble is correlated with the error term. In empirical studies, several sources can contribute to this correlation, namely, omitted varia-
bles, two—way causality or simultaneous equations, measurement errors, and selection biases caused by non—-random experiments.

Secondly, based on these different sources, we provide potential coping strategies of endogeneity in combination with the clas-
sic research cases of management. For the endogeneity caused by omitted variables, researchers can try to control these omitted
variables by adding fixed effects or using proxy variables. Random assignment experiments and instrumental variable approaches
can also be used, which are also commonly used to address endogeneity caused by simultaneous equations. For the endogeneity
caused by measurement errors, a direct method is to find systematic bias—free measurements or try to interpret these measurement
errors. For the endogeneity caused by selection biases, an additional method is to use Heckman’ s two—stage selection model. And
for self-selection biases, common methods to estimate average treatment effects can be used, such as, differences—in differences
and regression discontinuity design.

Then, we further discuss the effective solutions in dealing with more complex dynamic panel data modelsand spatial econome-
tric models. The endogeneity of dynamic panel data models arises when controlling for individual fixed effects. Difference GMM and
system GMM are commonly used methods. The endogeneity of spatial econometric models is from the simultaneity of the dependent
variable and the key independent variable—the spatial autoregressive term, where spatial weighted exogenous variables are usually
used as instrumental variable. If the spatial weighting matrix also endogenous, figuring out the sources of its’ endogeneity and then
applying the control function approach is a suggested method.

Finally, this paper puts forward relevant research prospects and feasible suggestions on how to deal with endogeneity problems
in subsequent management research. First, it is necessary for researchers to understand the importance of the issue of endogeneity,
the key to which lies in identifying and recognizing the reasons for the existence of endogeneity. Secondly, researchers need to tar-
get and deal with the most obvious and serious type of endogeneity problem in the study, as endogeneity is very common. Third, re-
searchers need to realize that the current academic approaches to endogeneity have their own conditions of applicability and need to
be continuously improved.

Key Words: management research; causal inference; endogenous
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