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-->RESET

--> READ;FILE="G:\home edit.xls" ;format=xls;names$

--> LOGIT;Lhs=Y;Rhs=ONE,SEX,AGE,INCOME, X1,X2,X3,X4,X5,X6,X7,X8,X9,X10,X11,X12
,X13,X14;Margin$

Normal exit from iterations. Exit status=0.

| Multinomial Logit Model |
| Maximum Likelihood Estimates |

| Model estimated: Aug 23, 2007 at 02:38:16PM.|

| Dependent variable Y |

| Weighting variable None |

| Number of observations 400 |
| Iterations completed 7 |

| Log likelihood function ~ -88.34354 |

| Restricted log likelihood -188.4997 |

| Chi squared 200.3122 |
| Degrees of freedom 17 |
| Prob[ChiSqd > value] = .0000000 |

| Hosmer-Lemeshow chi-squared = 3.84187 |

| P-value= .79780 with deg.fr.= 7 |

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

+ + + + + + +

Characteristics in numerator of Prob[Y = 1]
Constant -1.831726135  .94409762 -1.940 .0524
SEX 9756326654 44077981 2.213 .0269 41580756
AGE  -.1874809257E-01 .24830149E-01 -.755 .4502 30.570447



INCOME  -.6687537833
X1 4.523664290
X2 -.5025697273
X3 7762507423
X4 .8303064979
X5 1.531953251
X6 1.381599158
X7 -1.026754600
X8 -1.448889016
X9 3.489522477
X10 -7.054871925
X11 -1.720242223
X12 -1.708006447
X13 -1.336453327
X14 2.901321676

52948013 -1.263 .2066

.82847677
78791957
1.2861194
90202425

85259757
.87351160

.82980484
1.1694007
1.5568811
2.7482464
1.6180905
1.6923163
1.7451231
1.7908752

64

57044674

5.460 .0000 .31615120

-.638 .5236 .20618557

.604 5461 .58419244E-01

920 .3573 .89347079E-01

1.797 .0724 15120275

1.582 .1137  .17525773

-1.237 2160 .17525773

-1.239 2153 .48109966E-01
2.241 .0250 .30927835E-01
-2.567 .0103 .68728522E-02
-1.063 .2877 .17182131E-01
-1.009 .3128 .27491409E-01
-.766 .4438 .20618557E-01

1.620 .1052 .17182131E-01

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

Matrix: Las
[18.4]

| Information Statistics for Discrete Choice Model. |

| M=Model MC=Constants Only MO0=No Model |

| Criterion F (log L)  -88.34354 -188.49966 -201.70583 |

| LR Statistic vs. MC ~ 200.31223 .00000 .00000 |

| Degrees of Freedom 17.00000 .00000 .00000 |

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

| Entropy for probs. 88.34354 188.49966  201.70583 |

| Normalized Entropy 43798 .93453 1.00000 |

| Entropy Ratio Stat.  226.72458 26.41234 .00000 |

| Bayes Info Criterion  273.13358 473.44581 499.85815 |
| BIC - BIC(no model)  226.72458 26.41234 .00000 |
| Pseudo R-squared 53133 .00000 .00000 |

| Pct. Correct Prec. 90.03436 .00000  50.00000 |

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

| Outcome .6495 .3505 .0000 .0000 .0000 .0000 .0000 .0000 |
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| Pred.Pr .6495 .3505 .0000 .0000 .0000 .0000 .0000 .0000 |
| Notes: Entropy computed as Sum(i)Sum(j)Pfit(i,j)*logPfit(i,j). |
| 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 -.4053959432  .20200985 -2.007 .0448
Marginal effect for dummy variable is P|1 - P|0.

SEX 2185288649 .97544993E-01 2.240 .0251 .41580756

AGE  -4149310601E-02 .55335108E-02 -.750 .4533 30.570447
Marginal effect for dummy variable is P|1 - P|0.

INCOME  -.1493429929  .11923902 -1.252 .2104 .57044674
Marginal effect for dummy variable is P|1 - P|0.

X1 .8102250681 .68120839E-01 11.894 .0000 .31615120
Marginal effect for dummy variable is P|1 - P|0.

X2 -.1050164597  .15462694 -.679 .4970 .20618557
Marginal effect for dummy variable is P|1 - P|0.

X3 1857212861 31984485 581 .5615 .58419244E-01
Marginal effect for dummy variable is P|1 - P|0.

X4 1982728767  .22340177 .888 .3748 .89347079E-01
Marginal effect for dummy variable is P|1 - P|0.

X5 3629967420 19269367 1.884 .0596 .15120275

Marginal effect for dummy variable is P|1 - P|0.
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X6 3274678418 20496782 1.598 .1101 .17525773
Marginal effect for dummy variable is P|1 - P|0.

X7 -.1968222528  .13904616 -1.416 .1569 .17525773
Marginal effect for dummy variable is P|1 - P|0.

X8 -.2356333043  .12924459 -1.823 .0683 .48109966E-01
Marginal effect for dummy variable is P|1 - P|0.

X9 .6284044096  .10411808 6.035 .0000 .30927835E-01
Marginal effect for dummy variable is P|1 - P|0.

X10 -.3410160275 .50009759E-01 -6.819 .0000 .68728522E-02
Marginal effect for dummy variable is P|1 - P|0.

X11 -.2537376903  .13341657 -1.902 .0572 .17182131E-01
Marginal effect for dummy variable is P|1 - P|0.

X12 -.2553416180  .14585674 -1.751 .0800 .27491409E-01
Marginal effect for dummy variable is P|1 - P|0.

X13 -.2190486236  .18827993 -1.163 .2447 .20618557E-01
Marginal effect for dummy variable is P|1 - P|0.

X14 5756062965 17147951 3.357 .0008 .17182131E-01

(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 |

| |
T T

| Proportions PO=.649485 P1=.350515 |
[IN= 400NO= 259 Nl= 141 |
| LogL = -88.34354 LogL0 = -188.4997 |

| Estrella = 1-(L/L0)"(-2L0/n) = .62538 |

| i
T T

| Efron| McFadden | Ben./Lerman |

62960 | .53133 | .82878 |

Cramer | Veall/Zim.| Rsqrd ML |

62395| 72241 | 49760 |

| |
T T

| Information Akaike I.C. Schwarz I.C. |
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| Criteria 73088  278.80690 |

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.
Threshold value for predicting Y=1 =.5000

Predicted
Actual 0 1 | Total

0 247 12| 259
1 28 113 | 141

Total 275 125 | 400
v AAa A v ~ Ay d ¢ A A Y 4
611.ﬂﬂ%SJ‘mJa‘nﬁwaﬂam5UﬂmmwN°n‘J1umsM/mmmasmsmﬂumumamswaum

-->RESET

--> READ;FILE="G:\shop edit.xls" ;format=xls;names$

--> LOGIT;Lhs=Y;Rhs=ONE,SEX,AGE,INCOME,X1,X2,X3,X4,X5,X6,X7,X8,X9,X10,X11,X12
,X13,X14;Margin$

Normal exit from iterations. Exit status=0.

+ +

| Multinomial Logit Model |
| Maximum Likelihood Estimates |

| Model estimated: Aug 23, 2007 at 03:06:36PM.|

| Dependent variable Y |

| Weighting variable None |

| Number of observations 400 |
| Iterations completed 7

| Log likelihood function ~ -88.83439 |
| Restricted log likelihood -187.2358 |
| Chi squared 196.8029 |

| Degrees of freedom 17 |
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| Prob[ChiSqd > value] = .0000000 |
| Hosmer-Lemeshow chi-squared = 6.91304 |

| P-value= .32896 with deg.fr.= 6 |

T T

+ + 25 iy U + +

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

Characteristics in numerator of Prob[Y = 1]
Constant -1.614508452  .99533509 -1.622 .1048
SEX -.3589048568 44691858 -.803 .4219 41237113
AGE  -.1446781167E-01 .23914897E-01 -.605 .5452 30.570447
INCOME .6368350553E-01  .53606579 .119 .9054 .57044674
X1 6.263162021 1.2000762 5.219 .0000 .30584192
X2 2939460046  1.0647690 2.761 .0058 .12371134

X3 -1.814225653 1.0925837 -1.660 .0968 .58419244E-01
X4 -1.668507317 1.1632439 -1.434 .1515 .12371134
X5 5063887431 1.2389698 .409 .6827 .13058419
X6 -.2915961722 1.0093756 -.289 .7727 .16838488
X7 1.500036894  .88072900 1.703 .0885 .16838488
X8 1.970831974  .96613579 2.040 .0414 .14089347
X9 -4.151155076 1.2617840 -3.290 .0010 .11340206

X10 -1.731316184  .95104256 -1.820 .0687 .85910653E-01

X11 -.7074613010 1.6909153 -.418 .6757 .24054983E-01
X12 -.5749163788 90278761 -.637 .5242 17182131
X13 -.3547472817  .80465124 -.441 .6593 .82474227E-01

X14 2.858010240 1.6954058 1.686 .9108 .10309278E-01

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

Matrix: Las
[18.4]

| Information Statistics for Discrete Choice Model. |
| M=Model MC=Constants Only MO0=No Model |
| Criterion F (log L)  -88.83439 -187.23583 -201.70583 |

| LR Statistic vs. MC ~ 196.80288 .00000 .00000 |
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| Degrees of Freedom 17.00000 .00000 .00000 |

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

| Entropy for probs. 88.83439 187.23583  201.70583 |

| Normalized Entropy 44042 92826 1.00000 |

| Entropy Ratio Stat. ~ 225.74289 28.94000 .00000 |

| Bayes Info Criterion 274.11527 470.91815 499.85815 |
| BIC - BIC(no model)  225.74289 28.94000 .00000 |

| Pseudo R-squared .52555 .00000 .00000 |

| Pct. Correct Prec. 89.00344 .00000  50.00000 |

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

| Outcome .6564 .3436 .0000 .0000 .0000 .0000 .0000 .0000 |
| Pred.Pr  .6564 .3436 .0000 .0000 .0000 .0000 .0000 .0000 |

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

| 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. |

4

4

4

| Partial derivatives of probabilities with |

| respect to the vector of characteristics. |

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

4

4 L} JIn

4 4 4 4

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

Characteristics in numerator of Prob[Y = 1]

Constant -.3886987648

23831343

-1.631 .1029

Marginal effect for dummy variable is P|1 - P|0.

SEX  -.8566600566E-01

AGE

10548329
-.3483178128E-02 .57549123E-02

-812 4167 41237113

=605 .5450 30.570447

Marginal effect for dummy variable is P|1 - P|0.
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INCOME .1531759077E-01  .12877752 .119 .9053 .57044674
Marginal effect for dummy variable is P|1 - P|0.

X1 .8905512823 .37490292E-01 23.754 .0000 .30584192
Marginal effect for dummy variable is P|1 - P|0.

X2 5788751363 10586629 5.468 .0000 .12371134
Marginal effect for dummy variable is P|1 - P|0.

X3 -.3202783439 12962137 -2.471 .0135 .58419244E-01
Marginal effect for dummy variable is P|1 - P|0.

X4 -3186722168  .16568094 -1.923 .0544 .12371134
Marginal effect for dummy variable is P|1 - P|0.

X5 1246642062  .30734988  .406 .6850 .13058419
Marginal effect for dummy variable is P|1 - P|0.

X6  -.6865456057E-01  .23179968 -.296 .7671 .16838488
Marginal effect for dummy variable is P|1 - P|0.

X7 3574568721 18574540 1.924 .0543 .168384388
Marginal effect for dummy variable is P|1 - P|0.

X8 4473192462 .16693828 2.680 .0074 .14089347
Marginal effect for dummy variable is P|1 - P|0.

X9 -.5035131390  .10518293 -4.787 .0000 .11340206
Marginal effect for dummy variable is P|1 - P|0.

X10 -.3179352666  .13280087 -2.394 .0167 .85910653E-01
Marginal effect for dummy variable is P|1 - P|0.

X11 -.1544255969 32154011 -.480 .6310 .24054983E-01
Marginal effect for dummy variable is P|1 - P|0.

X12 -.1316652653  .19467464 -.676 .4988 .17182131
Marginal effect for dummy variable is P|1 - P|0.

X13  -.8240402545E-01  .17935629 -.459 .6459 .82474227E-01
Marginal effect for dummy variable is P|1 - P|0.

X14 5229891143 .13473599 3.882 .0001 .10309278E-01

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

| |
T T

| Fit Measures for Binomial Choice Model |

| Logit model for variable Y |
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+ +

| Proportions PO=.656357 P1=.343643 |
IN= 400NO0= 263 Nl= 137 |

| LogL = -88.83439 LogL0 = -187.2358 |
| Estrella = 1-(L/L0)(-2L0/n) = .61690 |

+ +

Efron | McFadden | Ben./Lerman |

60713| 52555 | 82272

Cramer | Veall/Zim.| Rsqrd ML |

.60702 | .71696 | 49150 |

+ 5

| Information Akaike I.C. Schwarz I.C. |
| Criteria 73426 279.78859 |

| |
T T

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.
Threshold value for predicting Y=1 = .5000

Predicted

Actual 0 1 | Total

0 252 11| 263
1 33104 | 137

Total 285 115 | 400
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