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--> READ;FILE="F:\new4(4).xIs"$
--> LOGIT;Lhs=Y;Rhs=ONE,MALE,AGE,MARRIED,EDUO,EDU1,INCOME,RES,DEBT;Margin$
Normal exit from iterations. Exit status=0.

+ +

| Multinomial Logit Model |

| Maximum Likelihood Estimates |

| Model estimated: Aug 29, 2007 at 10:38:38PM.|

| Dependent variable Y |

| Weighting variable None |

| Number of observations 400 |
| Iterations completed 6 |

| Log likelihood function -208.0994 |
| Restricted log likelihood  -260.7865 |

| Chi squared 105.3742 |

| Degrees of freedom 8

| Prob[ChiSqd > value] = .0000000 |

| Hosmer-Lemeshow chi-squared = 4.41545 |

| P-value= .81783 with deg.fr. = 8 |

+ + + + + + +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>Z] | Mean of X|
+ + + + + + +

Characteristics in numerator of Prob[Y = 1]
Constant  .8552540416 78133326 1.095 .2737
MALE -1.189136320 .26379031 -4.508 .0000 .53000000
AGE 4236273474E-02 .13841610E-01 .306 .7596 36.545000
MARRIED -.4776400360 31713164 -1.506 .1320 .58500000
EDUO -2.061340842 59543241 -3.462 .0005 .29750000
EDU1 -1.536037880 56357934 -2.726 .0064 .64500000
INCOME 4994146355 12256317 4.075 .0000 1.8368675
RES 1.332983828 .32443810 4.109 .0000 2.0400000
DEBT -.9267908364 .24869206 -3.727 .0002 .63000000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

+ +
T T

Matrix: Las
[2.41

| Information Statistics for Discrete Choice Model.
| M=Model MC=Constants Only MO0=No Model |
| Criterion F (log L)  -208.09940 -260.78648 -277.25887 |

| LR Statistic vs. MC ~ 105.37417 .00000 .00000 |

| Degrees of Freedom 8.00000 .00000 .00000 |

| Prob. Value for LR .00000 .00000 .00000 |

| Entropy for probs. 208.09940 260.78648 277.25887 |
| Normalized Entropy .75056 .94059 1.00000 |

| Entropy Ratio Stat.  138.31894 32.94478 .00000 |

| Bayes Info Criterion  464.13052 569.50468 602.44946 |

| BIC - BIC(no model)  138.31894 32.94478 .00000 |

| Pseudo R-squared .20203 .00000 .00000 |

| Pct. Correct Prec. 72.75000 .00000  50.00000 |

| Means: y=0 y=1 y=2 y=3 yu=4 y=5 y=6 y>=7|

| Outcome .6425 .3575 .0000 .0000 .0000 .0000 .0000 .0000 |
| Pred.Pr .6425 .3575 .0000 .0000 .0000 .0000 .0000 .0000 |

| Notes: Entropy computed as Sum(i)Sum(j)Pfit(i,j)*logPfit(i,j). |
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| Normalized entropy is computed against MO. |
| Entropy ratio statistic is computed against MO. |

| BIC = 2*criterion - log(N)*degrees of freedom. |

| If the model has only constants or if it has no constants, |
| the statistics reported here are not useable. |

+ +

+ +

| Partial derivatives of probabilities with |

| respect to the vector of characteristics. |

| They are computed at the means of the Xs. |

+ +

+ + + + + + +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>Z] | Mean of X|
+ + + + + + +

Characteristics in numerator of Prob[Y = 1]
Constant  .1902408743 17519501 1.086 .2775
Marginal effect for dummy variable is P|1 - P|O.
MALE -.2621556104 .55750593E-01 -4.702 .0000 .53000000
AGE .9423075839E-03 .30767009E-02 .306 .7594 36.545000
Marginal effect for dummy variable is P|1 - P|O.
MARRIED -.1072880433 .71613936E-01 -1.498 .1341 .58500000
Marginal effect for dummy variable is P|1 - P|O.

EDUO -.3753363842 .85602714E-01 -4.385 .0000 .29750000
Marginal effect for dummy variable is P|1 - P|O.
EDU1 -.3493519819 12425673 -2.812 .0049 .64500000

INCOME 1110887202 .27748839E-01 4.003 .0001 1.8368675
Marginal effect for dummy variable is P|1 - P|O.

RES .3037938449 .72480440E-01 4.191 .0000 2.0400000
Marginal effect for dummy variable is P|1 - P|O.
DEBT -.2109616866 .56731951E-01 -3.719 .0002 .63000000

(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

| Fit Measures for Binomial Choice Model |
| Logit model for variable Y |

+ +

| Proportions PO= .642500 P1=.357500 |
[N= 400NO= 257 N1= 143 |
| L

|

ogL = -208.09940 LogL0 = -260.7865 |
Estrella = 1-(L/L0O)"(-2L0/n) = .25493 |

Efron | McFadden | Ben./Lerman |

I

| .24458| .20203 | .65367 |

| Cramer | Veall/Zim.| Rsqgrd_ML |
| .24611| .36841 | .23159 |

+ +

| Information Akaike I.C. Schwarz I.C. |
| Criteria 1.08550 470.12198 |

+ +
T T

Frequencies of actual & predicted outcomes

Predicted outcome has maximum probability.

Threshold value for predicting Y=1 = .5000
Predicted

0 224 33 | 257
1 76 67 | 143

Total 300 100 | 400
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