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--> RESET

--> READ;FILE="D:\limdep5.x1s"$

--> LOGIT; Lhs=SELECT; Rhs=ONE, MALE, AGE, EDUO, EDU1, CAREER, INCOME, ILL, INDIVIDU
,PRICE;Margin$

Normal exit from iterations. Exit status=0.

i e Y e = +

Multinomial Logit Model

Maximum Likelihood Estimates

Model estimated: Sep 11, 2007 at 00:44:49AM.

Dependent variable SELECT

Weighting variable None

Number of observations 400

Iterations completed 5

Log likelihood function -244 .6546

Restricted log likelihood -277.2589

Chi squared 65.20848

Degrees of freedom 9

Prob [ChiSgd > value] = .0000000

Hosmer-Lemeshow chi-squared = 6.77350

P-value= .56126 with deg.fr. = 8
+---- RN - R - +
+--—-—m - e dommmmm e m - i e N 4--------- +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X|
e e i e ik +--=----- t-------- $-—mm - +

Characteristics in numerator of Prob[Y = 1]

Constant -1.252131747 .46558617 -2.689 .0072

MALE -.1755297254 .22252956 -.789 .4302 .57500000
AGE .3670145262E-03 .12184338E-01 .030 .9760 30.067500
EDUO .6554570937E-01 .27926587 .235 .8144 .21250000
EDU1 -.1222853363 .24132212 -.507 .6123 .62000000
CAREER .7888322845 .27319494 2.887 .0039 .24250000
INCOME .9599093651 .28396150 3.380 .0007 .33750000
ILL .1854717296 .30035662 .618 .5369 .16250000
INDIVIDU .3999983037 .22422959 1.784 .0744 .48250000
PRICE 1.121228385 .22669933 4.946 .0000 .59750000

(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
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Matrix: Las
[10.,4]

Information Statistics for Discrete Choice Model.
M=Model MC=Constants Only

Criterion F (log L) -244.65463 -277.25887
LR Statistic vs. MC 65.20848 .00000
Degrees of Freedom 9.00000 .00000
Prob. Value for LR .00000 .00000
Entropy for probs. 244 .65463 277.25887
Normalized Entropy .88241 1.00000
Entropy Ratio Stat. 65.20848 .00000
Bayes Info Criterion 543.23244 608.440093
BIC - BIC(no model) 65.208438 .00000
Pseudo R-squared .11759 .00000
Pct. Correct Prec. 65.25000 .00000
Means: y=0 y=1 y=2 y=3 yu=4 y=5,
Outcome .5000 .5000 .0000 .0000 .0000 .0000
Pred.Pr .5000 .5000 .0000 .0000 .0000 .0000

Notes: Entropy computed as Sum(i)Sum(j)Pfit(i,j)*logPfit(i,]).

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.

MO=No
=277

277

y=6

.0000
.0000

___________________________________________ +
Partial derivatives of probabilities with
respect to the vector of characteristics.
They are computed at the means of the Xs.
___________________________________________ +
————————— B e e e it s
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z] |
————————— e e e it o

Characteristics in numerator of Prob[Y = 1]

.25887
.00000
.00000
.00000
.25887
.00000
.00000
608.
.00000
.00000
50.

Constant -.3130314085 .11641383 -2.689 .0072
Marginal effect for dummy variable is P|1 - P|O.
MALE -.4385090229E-01 .55514683E-01 -.790 .4296
AGE .9175318362E-04 .30460698E-02 .030 .9760
Marginal effect for dummy variable is P|1 - P|O.
EDUO .1638274481E-01 .69773110E-01 .235 .8144
Marginal effect for dummy variable is P|1 - P|O.
EDU1 -.3055903101E-01 .60260499E-01 -.507 .6121
Marginal effect for dummy variable is P|1 - P|O.
CAREER .1926871961 .63723187E-01 3.024 .0025
Marginal effect for dummy variable is P|1 - P|O.
INCOME .2340492788 .65830981E-01 3.555 .0004
Marginal effect for dummy variable is P|1 - P|O.
ILL .4628285774E-01 .74686727E-01 .620 .5355
Marginal effect for dummy variable is P|1 - P|O.
INDIVIDU .9966435813E-01 .55496815E-01 1.796 .0725
Marginal effect for dummy variable is P|1 - P|O.
PRICE .2724949471 .52020977E-01 5.238 .0000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

e i T +
Fit Measures for Binomial Choice Model
Logit model for variable SELECT

B i e R +
Proportions P0= .500000 P1= .500000
N = 400 NO= 200 Nl= 200

LogL = -244.65463 LogL0O = -277.2589

Model

44093

00000

y>=7
.0000
.0000

.57500000
30.067500

.21250000

.62000000

.24250000

.33750000

.16250000

.48250000

.59750000
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| Estrella = 1-(L/LO)”"(-2L0/n) = .15922 |

B e i e +
Efron McFadden Ben./Lerman
.15264 .11759 .57652
Cramer | Veall/Zim. Rsgrd ML
.15303 .24128 .15043

B +
Information Akaike I.C. Schwarz I.C.
Criteria 1.27327 549.22391

B e i R +

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.

Threshold value for predicting Y=1 = .5000
Predicted
________________ M
Actual 0 1 | Total
________________ Y A
0 140 60 200
1 79 121 200
________________ y > _
Total 219 181 | 400
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