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--> RESET

--> READ;FILE="C:\Users\PAT "."\Desktop\Logit run.xls";format=xls;names$
--> LOGIT;Lhs=Y;Rhs=ONE, X1, X2,X3,X4,X5,X6,X7,X8,X9,X10,X11;Margin$
Normal exit from iterations. Exit status=0.
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Multinomial Logit Model

Maximum Likelihood Estimates

Model estimated: Aug 10, 2008 at 04:13:19PM.

Dependent variable Y

Weighting variable None

Number of observations 200

Iterations completed 6

Log likelihood function -97.90831

Restricted log likelihood -118.5907

Chi squared 41.36471

Degrees of freedom 11

Prob [ChiSqgd > wvalue] = .2085363E-04

Hosmer-Lemeshow chi-squared = 1.95958

P-value= .96204 with deg.fr. = 7
e e e e +
+--m—m - Fmmmm - m - dmmm - - +--m— - fommm - d-mmm - +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X|
+mmmm - e — - S va a3 sk +---——--- t-mm———-—- d-mmm - +

Characteristics in numerator of Prob[Y = 1]

Constant -3.577837500 1.2787801 -2.798 .0051
X1 -.2711521909 .38035619 -.713 .4759 .55000000
X2 1.273657942 .43383191 2.936 .0033 2.1200000
X3 3.127701598 .94318631 3.316 .0009 .14000000
X4 1.980034570 .60113141 3.294 .0010 .68000000
X5 -2.163790937 .70400025 -3.074 .0021 .20000000
X6 -2.807805128 .70953100 -3.957 .0001 .30000000
X7 -3.668694116 .83091567 -4.415 .0000 .20000000
X8 .3868568730 .18037234 2.145 .0320 2.0600000
X9 -1.230804895 .91975842 -1.338 .1808 .35000000E-01
X10 .4369508458 .29891071 1.462 .1438 3.1000000
X11 1.165415234 .44391132 2.625 .0087 .32500000

Matrix: Las
[12.4]

Information Statistics for Discrete Choice Model.

M=Model MC=Constants Only M0=No Model
Criterion F (log L) -97.90831 -118.59066 -138.62944
LR Statistic vs. MC 41.36471 .00000 .00000
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Degrees of Freedom 11.00000 .00000 .00000
Prob. Value for LR .00002 .00000 .00000
Entropy for probs. 97.90831 118.59066 138.62944
Normalized Entropy .70626 .85545 1.00000
Entropy Ratio Stat. 81.44226 40.07755 .00000
Bayes Info Criterion 254.09810 295.46282 335.54036
BIC - BIC(no model) 81.44226 40.07755 .00000
Pseudo R-squared .17440 .00000 .00000
Pct. Correct Prec. 75.00000 .00000 50.00000
Means: y=0 y=1 y=2 y=3 yu=4 y=5, y=6 y>=7
Outcome .2800 .7200 .0000 .0000 .0000 .0000 .0000 .000O
Pred.Pr .2800 .7200 .0000 .0000 .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.

___________________________________________ +
Partial derivatives of probabilities with
respect to the vector of characteristics.
They are computed at the means of the Xs.
Observations used are All Obs.

___________________________________________ +

| Fit Measures for Binomial Choice Model |

ommmmmo o e e S i et
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z]>z]
mmmmmmo o e e et e
Characteristics in numerator of Prob[Y = 1]
Constant -.6242152421 .22201812 -2.812 .0049
Marginal effect for dummy variable is P|1 - P|O.
X1 -.4694874030E-01 .64995462E-01 -.722 L4701
X2 .2222115176 .71774135E-01 3.096 .0020
Marginal effect for dummy variable is P|1 - P|O.
X3 .2911218792 .48754321E-01 5.971 .0000
Marginal effect for dummy variable is P|1 - P|O.
X4 .3940176423 .11978066 3.289 .0010
Marginal effect for dummy variable is P|1 - P|O.
X5 -.4627217128 .14690096 -3.150 .0016
Marginal effect for dummy variable is P|1 - P|O.
X6 -.5634917082 .12413347 -4.539 .0000
Marginal effect for dummy variable is P|1 - P|O.
X7 -.7229859168 .10311825 -7.011 .0000
X8 .6749383019E-01 .31038643E-01 2.175 .0297
Marginal effect for dummy variable is P|1 - P|O.
X9 -.2702426416 .22646358 -1.193 .2327
X10 .7623358467E-01 .52142973E-01 1.462 .1437
Marginal effect for dummy variable is P|1 - P|O.
X11 .1810926414 .60336703E-01 3.001 .0027
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
_____________________ "
Marginal Effects for|
—————————— e
Variable | All Obs. |
e Hommmmmomoo +
ONE -.62422
X1 -.04695
X2 22221
X3 29112
X4 39402
X5 -.46272
X6 -.56349
X7 -.72299
X8 06749
X9 -.27024
X10 07623
X11 18109
R R e +
________________________________________ +
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| Logit model for variable Y |

B e e +
Proportions P0O= .280000 P1l= .720000
N = 200 NO= 56 Nl= 144
LogL = -97.90831 LogL0 = -118.5907
Estrella = 1-(L/LO)"*(-2L0/n) = .20330

B e +
Efron McFadden Ben./Lerman
.19334 .17440 .67553
Cramer | Veall/Zim. Rsgrd ML
.19527 .31589 .18684

B e +
Information Akaike I.C. Schwarz I.C.
Criteria 1.09908 259.39642

B +

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

Threshold value for predicting Y=1 = .5000
Predicted
Actual o 1 | Total
o 15 37 | se
1 13 131 144
Total 32 1es | 200
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