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a d
NanN13AIAIISH Logit Model

R i e T +

Multinomial Logit Model

Maximum Likelihood Estimates

Model estimated: Aug 09, 2009 at 03:51:40PM.

Dependent variable y

Weighting variable None

Number of observations 352

Iterations completed 5

Log likelihood function -237.2831

Restricted log likelihood -243.9878

Chi squared 13.40945

Degrees of freedom 11

Prob[ChiSgd > wvalue] = .2674083

Hosmer-Lemeshow chi-squared = 7.21508
B e e +
e s e R e R Fommmm -
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]
e it R T e et +o-m - — - - tommmmm -

Characteristics in numerator of Prob[Y = 1]

Constant 2.496431799 2.2368659 1.116 .2644
SEX -.1161340799 .22148119 -.524 .6000
AGE -.1235163121 .88659644E-01 -1.393 .0163
STATUS .1967057391 .23053920 .853 .3935
EDU -.2190687504 .29173928 -.751 .4527
WORK .2617405728 .41607944 .629 .5293
EXP .3347361886 .13522458 2.475 .0133
SALARY .1773682492E-04 .19486800E-04 .910 .3627
CAP -.1682221716 .42270899 -.398 .6907
FAMILY -.8161411658 .40526046 -2.014 .0440
FINANCIA -.8415537468E-05 .50086511E-05 -1.680 .0929
OTDEBT .5477410287E-03 .14789988 .004 .9970
B T +
Fit Measures for Binomial Choice Model
Logit model for variable y
B T +
Proportions PO= .500000 P1l= .500000
N = 352 NO= 176  Nl1= 176
LogL = -237.28308 LogL0O = -243.9878
Estrella = 1-(L/LO)”"(-2L0/n) = .03789
R e e o +
Efron McFadden Ben./Lerman |
.3574 .2748 .5180 |
Cramer Veall/Zim. Rsqgrd ML
.3602 .6317 .3738
e e +
Information Akaike I.C. Schwarz I.C.
Criteria 1.41638 544 .92974
oo e e e - +

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

Threshold value for predicting Y=1 = .5000
Predicted

________________ 4+ —----

Actual 0 1 | Total
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0 92 84 176

1 67 109 176
________________ b oo
Total 159 193 | 352

o) marginal effect

Normal exit from iterations. Exit status=0.

R e e R +

Multinomial Logit Model

Maximum Likelihood Estimates

Model estimated: Aug 11, 2009 at 08:38:50AM.

Dependent variable y

Weighting variable None

Number of observations 352

Iterations completed 5

Log likelihood function -238.8968

Restricted log likelihood -243.9878

Chi squared 10.18204

Degrees of freedom 4

Prob [ChiSqd > value] = .3747

Hosmer-Lemeshow chi-squared = 28.24033

P-value= .00043 with deg.fr. = 8
b e e e +
tA--<--A-- e +---F-F----g-- +hp------- T A Et
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]
tommmm—e - e T e R +omm - m - e

Characteristics in numerator of Prob[Y = 1]

Constant .6538804506 .52611236 1.243 .2139
AGE -.2876069109E-01 .21328058E-01 -1.348 .0177
EXP .7856946314E-01 .31853302E-01 2.467 .0136
FAMILY -.1791672626 .97255608E-01 -1.842 .0454
FINANCIA -.2155843247E-05 .12028363E-05 -1.792 .0731

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

B e e +
Fit Measures for Binomial Choice Model
Logit model for wvariable y

i e +
Proportions P0= .500000 P1= .500000
N = 352 NO= 176 Nl= 176
LogL = -238.89679 LogL0 = -243.9878
Estrella = 1-(L/L0)*(-2L0/n) = .02881

e et +

Efron McFadden Ben./Lerman
.2764 .3747 .51379
Cramer | Veall/Zim. Rsqgrd ML
.2758 .4839 .2851
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Information Akaike I.C. Schwarz I.C.
Criteria 1.38578 507.11173

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

Threshold value for predicting Y=1 = .5000
Predicted

________________ + ~0
Actual 0 1 | Total
________________ +9-2-__

0 83 93 176

1 66 110 176
________________ Y A -
Total 149 203 | 352
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