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--> RESET
--> READ;FILE="F:\logit data5.xls"$
-->
LOGIT; Lhs=Y; Rhs=ONE, PRICE, ACCOUNT,ACTIVITY,QUALITY, SEASON, TPYE, QUANTIT
Y
;Hold; Prob=Ypro;Margin;Keep=Ypre; Res=Res$
Normal exit from iterations. Exit status=0.

B e R +
Multinomial Logit Model
Maximum Likelihood Estimates
Model estimated: Jun 24, 2009 at 11:13:30PM.
Dependent variable Y
Weighting variable None
Number of observations 500
Iterations completed 8
Log likelihood function -162.3003
Restricted log likelihood -346.5376
Chi squared 368.4745
Degrees of freedom 7
Prob[ChiSgd > wvalue] = .0000000
Hosmer-Lemeshow chi-squared = 3.98137
P-value= .55210 with deg.fr. = 5
B e e i et +
B R T T B e B e oo m - +
|Yariable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z] | Mean of
X
P e e B B e s +
Characteristics in numerator of Prob[Y = 1]
Constant -1.950407725 .29395975 -6.635 .0000
PRICE -.6765012632 .36883341 -1.834 .0666
.28800000
ACCOUNT -.4269180956E-01 .28991038 -.147 .8829
.53200000
ACTIVITY .7464335632 .28734376 2.598 .0094
.57600000
QUALITY 3.768282800 .69653551 5.410 .0000
.37200000
SEASON 1.087402480 .28563581 3.807 .0001
.52000000
TPYE 1.901334341 .51044280 3.725 .0002
.36600000
QUANTITY -.4897146794 .38934393 -1.258 .2085
.23400000

(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
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Information Statistics for Discrete Choice Model.
M=Model MC=Constants Only M0=No Model

Criterion F (log L) -162.30035 -346.53759 -346.57359
LR Statistic vs. MC 368.47448 .00000 .00000
Degrees of Freedom 7.00000 .00000 .00000
Prob. Value for LR .00000 .00000 .00000
Entropy for probs. 162.30035 346.53759 346.57359
Normalized Entropy .46830 .99990 1.00000
Entropy Ratio Stat. 368.54648 .07200 .00000
Bayes Info Criterion 368.10295 736.57744 736.64944
BIC - BIC(no model) 368.54648 .07200 .00000
Pseudo R-squared .53165 .00000 .00000
Pct. Correct Prec. 85.80000 .00000 50.00000
Means: y=0 y=1 y=2 y=3 yu=4 y=5, y=6 y>=7
Outcome .4940 .5060 .0000 .0000 .0000 .0000 .0000 .0O0O0O
Pred.Pr .4940 .5060 .0000 .0000 .0000 .0000 .0000 .0O0OO
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
Partial derivatives of probabilities with
respect to the vector of characteristics.
They are computed at the means of the Xs.
___________________________________________ +
————————— B e e S e S T e
--+
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z] |
————————— B e e e e e e
Characteristics in numerator of Prob[Y = 1]
Constant -.4155339382 .78218803E-01 -5.312 0000
Marginal effect for dummy variable is P|1 - P|oO.
PRICE -.1506289010 .85039849E-01 -1.771 0765
.28800000
Marginal effect for dummy variable is P|1 - P|O
ACCOUNT -.9090509606E-02 .61721465E-01 -.147 8829
.53200000
Marginal effect for dummy variable is P|1 - P|oO.
ACTIVITY .1612735973 .63533672E-01 2.538 0111
.57600000
Marginal effect for dummy variable is P|1 - P|o0.
QUALITY .6036149628 .59135049E-01 10.207 0000
.37200000
Marginal effect for dummy variable is P|1 - P|O.
SEASON .2302850106 .62300619E-01 3.696 0002
.52000000
Marginal effect for dummy variable is P|1 - P|O.
TPYE .3538338732 .80773323E-01 4.381 0000
.36600000
Marginal effect for dummy variable is P|1 - P|O.
QUANTITY -.1089200849 .90122128E-01 -1.209 2268
.23400000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
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o m e +
Fit Measuresgs for Binomial Choice Model
Logit model for variable Y

B +
Proportions PO= .494000 P1= .506000
N = 500 NO= 247  Ni1= 253
LogL = -162.30035 LogL0 = -346.5376
Estrella = 1-(L/L0)"(-2L0/n) = .65057

B T e +

Efron McFadden Ben./Lerman
.59952 .53165 .79834
Cramer | Veall/Zim. Rsqgrd ML
.59662 .73036 .52143

B T +
Information Akaike I.C. Schwarz I.C.
Criteria .68120 374.31756

B e R SRR +

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

Threshold value for predicting Y=1 = .5000
Predicted
________________ | X---
Actual 0 1 | Total
________________ + \-—--
0 242 5 247
1 66 187 253
________________ b mmmn
Total 308 192 | 500
-->

DSTAT; Rhs=ONE, Y, PRICE, ACCOUNT, ACTIVITY, QUALITY, SEASON, TPYE, QUANTITYS
Descriptive Statistics
All results based on nonmissing observations.

Cases

Y .506000000 .500464714 .000000000 1.00000000
gggCE .288000000 .453284606 .000000000 1.00000000
ZggoUNT .532000000 .499474674 .000000000 1.00000000
28%IVITY .576000000 .494685180 .000000000 1.00000000
SSXLITY .372000000 .483822455 .000000000 1.00000000
SEXSON .520000000 .500100190 .000000000 1.00000000
gggE .366000000 .482191889 .000000000 1.00000000
gggNTITY .234000000 .423796185 .000000000 1.00000000

500
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