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a d o a
NaM3ANIITHAWUDUI1899)adN (Logit Model)

Initializing LIMDEP Version 9.0.1 (January 1, 2007).

LOGIT;Lhs=Y2;Rhs=ONE,X1,6X2,6X3,X4,6X5,X6,X7,X8,X9,X10,X11,X12,X13,X14
X15,X16,X17,X18,X19,X20,X21,X22,X23,X24,X25,X26,X27,X28,X29,X30,X31
X32,X33

Maximum iterations reached. Exit iterations with status=1.
Binary Logit Model for Binary Choice

Maximum Likelihood Estimates
Model estimated: Jul 17, 2012 at 10:15:25AM.

| |

| |

| \

| Dependent variable Y2 |

| Weighting variable None |

| Number of observations 534 |

| Iterations completed 3 |

| Log likelihood function -61.66828 \

| Number of parameters 34 |

| Info. Criterion: AIC = .35831 |

| Finite Sample: AIC = .36724 |

| Info. Criterion: BIC = .63084 |

| Info. Criterion:HQIC = .46495 |

| Restricted log likelihood -369.6873 |

| McFadden Pseudo R-squared .8331880 |

| Chi squared 616.0380 |

| Degrees of freedom 33 |

| Prob[ChiSgd > value] = .0000000 |

| Hosmer-Lemeshow chi-squared = 57.74771 \

| P-value= .00000 with deg.fr. = 7 |

T e it E +

o o —— Rt ettt Fomm———— o Fomm +

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

o o —— R it fomm————— o Fommm +

————————— +Characteristics in numerator of Prob[Y = 1]

Constant | -22.2387334 5.24946080 -4.236 .0000
X1 | .31161872 .39571134 .787 .4310 .76591760
X2 | .09053811 .35058258 .258 .7962 .38951311
X3 | .17129333 .36794487 .466 .6415 .38951311
X4 | -.13395363 .46318765 -.289 .7724 .15730337
X5 | -.31692759 .47042272 -.674 .5005 .52621723
X6 | .07248469 1.21561372 .060 .9525 .97003745
X7 | .05586797 .45198897 .124 .9016 .39513109
X8 | -.16817457 .38765294 -.434 .6644 .33520599
X9 | 1.86842114 .84876557 2.201 .0277 .91947566
X10 | .74887811 1.42982371 .524 .6004 .97752809
X11 | 1.73619979 .38575495 4.501 .0000 .37265918
X12 | 1.98911357 .37160155 5.353 .0000 .36516854
X13 | .50528167 1.37833837 .367 L7139 .98127341
X14 | .94630931 .40630059 2.329 .0199 .29213483
X15 | 1.66003019 1.52038495 1.092 L2749 .97940075
X16 | 1.62774237 1.84318887 .883 .3772 .98689139
X17 | .51762224 .77434562 .668 .5038 .94007491



X18 | 1.55358656
X19 | 2.28829573
X20 | 1.04766268
X21 | .01920917
X22 | -.53856072
X23 | 1.95076903
X24 | .23789535
X25 | 1.12729598
X26 | .28967897
X217 | 1.36013408
X28 | .50813132
X29 | 1.32294622
X30 | 2.53186028
X31 | 1.16860135
X32 | 1.48853848
X33 | 1.21992246

| Information Statistics f
|

| Criterion F (log L)

| LR Statistic wvs. MC
| Degrees of Freedom

| Prob. Value for LR

| Entropy for probs.

| Normalized Entropy

| Entropy Ratio Stat.

| Bayes Info Criterion
| BIC(no model) - BIC
| Pseudo R-squared
|

|

|

|

|

|

|

|

|

|

Pct. Correct Pred.
Means: y=0 y=1
Outcome .4794  .5206
Pred.Pr .4744 5256
Notes: Entropy computed

Normalized entrop
Entropy ratio sta
BIC 2*criterion
If the model has

the statistics reported here are not useable.
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as Sum(i)Sum(j)Pfit(i,j)*logPfit(i,j) .
y 1s computed against MO.
tistic is computed against MO.
- log (N) *degrees of freedom.
only constants or if it has no constants,

1.54750793 1.004 .3154 .98127341
.63413913 3.609 .0003 .81647940
.41280787 2.538 .0112 .43258427

1.03770730 .019 .9852 .96629213

1.54004339 -.350 .7266 .98314607
.46750686 4.173 .0000 .52059925

1.30725876 .182 .8556 .97752809
.51933920 2.171 .0300 .47378277

1.02558320 .282 L7776 .96067416
.46355751 2.934 .0033 .66292135

2.66138557 .191 .8486 .98876404
.85629214 1.545 .1000 .93258427

1.314975406 1.925 .0542 .97565543
.66471085 1.758 .0787 .90262172
.66738550 2.230 .0257 .90449438
43997501 2.773 .00506 .68164794

___________________________________________ +

or Discrete Choice Model. |

M=Model MC=Constants Only MO=No Model |
-61.66828 -369.68728 -370.14059

616.03801 .00000 .00000 |

33.00000 .00000 .00000 |

.00000 .00000 .00000 |
143.35941 369.68728 370.14059

.38731 .99878 1.00000 |

453.56238 .90662 .00000 |

.61908 1.77271 1.77441 |

1.15533 .00170 .00000 |

.83319 .00000 .00000 |

97.00375 .00000 50.00000 |

y=2 y=3 y=4 y=5 y=6  y>=7 |

.0000 .0000 .0000 .0000 .00O0O0 .0000 |

.0000 .0000 .0000 .0000 .00O0O0 .0000 |

|

|

|

|

|

|

- +
s~ e - B . T "ol +
| 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. |
et e e e e e e e +
Fo———— Fom - Fom Fo—————— e Fo— +
|Variable| Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Elasticity|
to———— tom - e to——— fo——— to——— +
————————— +Marginal effect for variable in probability

Constant| -5.55968190 1.31247268 -4.236 .0000
————————— +Marginal effect for dummy variable is P|1 - P|O.

X1 | .07761819 .09783535 .793 L4276 .11883752
————————— +Marginal effect for dummy variable is P|1 - P|O.

X2 | .02262997 .08759196 .258 .7961 .01762033
————————— +Marginal effect for dummy variable is P|1 - P|O.

X3 | .04279292 .09179185 .466 .6411 .03331977
————————— +Marginal effect for dummy variable is P|1 - P|O.

X4 | -.03345906 .11549713 -.290 L7720 -.01052107



+Marginal effect
| -.07906480
+Marginal effect
| .01811424
+Marginal effect
| .01396592
+Marginal effect
| -.04201142
+Marginal effect
| .38553169
+Marginal effect
| .17949327
+Marginal effect
| .40452741
+Marginal effect
| .45345682
+Marginal effect
| .12385698
+Marginal effect
| .23012544
+Marginal effect
| .34426131
+Marginal effect
| .33835907
+Marginal effect
| .12707450
+Marginal effect
| .32857740
+Marginal effect
| .46986412
+Marginal effect
| .25577956
+Marginal effect
| .00480218
+Marginal effect
| -.13161478
+Marginal effect
| .45224496
+Marginal effect
| .05921665
+Marginal effect
| .27453305
+Marginal effect
| .07197903
+Marginal effect
| .32397518
+Marginal effect
| .12447111
+Marginal effect
| .29683433
+Marginal effect
| .43761405
+Marginal effect
| .27017381
+Marginal effect
| .32910428
+Marginal effect
| .29260327

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for
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dummy variable
.11686001
dummy variable
.30354715
dummy variable
.11297183
dummy variable
.09668471
dummy variable
.11881559
dummy variable
.31440244
dummy variable
.07900557
dummy variable
.07140498
dummy variable
.32462868
dummy variable
.09360439
dummy variable
.21254929
dummy variable
.25953718
dummy variable
.18334364
dummy variable
.22992822
dummy variable
.09068498
dummy variable
.09611489
dummy variable
.25940740
dummy variable
.35949694
dummy variable
.09297992
dummy variable
.32255519
dummy variable
.11995933
dummy variable
.25171162
dummy variable
.09972487
dummy variable
.62540372
dummy variable
.15371885
dummy variable
.10332923
dummy variable
.13108071
dummy variable
.11584945
dummy variable
.09659623

is P|1
-.677
is P|1
.060
is P|1
.124
is P|1
-.435
is P|1
3.245
is P|1
.571
is P|1
5.120
is P|1
6.350
is P|1
.382
is P|1
2.458
is P|1
1.620
is P|1
1.304
is P|1
.693
is P|1
1.429
is P|1
5.181
is P|1
2.661
is P|1
.019
is P|1
-.366
is P|1
4.864
is P|1
.184
is P|1
2.289
is P|1
.286
is P|1
3.249
is P|1
.199
is P|1
1.931
is P|1
4.235
is P|1
2.001
is P|1
2.841
is P|1
3.029

P|O.

.4987

P|O.

.9524

P|O.

.9016

P|O.

.6639

P|O.

.0012

P|O.

.5681

P|O.

.0000

P|O.

.0000

P|O.

.7028

P|O.

.0140

P|O.

.1053

P|O.

.1923

P|O.

.4883

P|O.

.1530

P|O.

.0000

P|O.

.0078

P|O.

.9852

P|O.

L7143

P|O.

.0000

P|O.

.8543

P|O.

.0221

P|O.

L7749

P|O.

.0012

P|O.

.8422

P|O.

.0535

P|O.

.0000

P|O.

.0393

P|O.

.0045

P|O.

.0025

.08316800

.03512503

.01103110

.02815056

.70861169

.35074009

.30134762

.33100708

.24295089

.13438660

.67399495

.66750602

.23879700

.64451899

.76687666

.22117934

.00927588

.25866086

.47063614

.11571271

.26000512

.13822612

.42932062

.24601934

.55336313

.85348467

.48748025

.59504170

.39870098
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o +

| Marginal Effects for|

fom o +

| Variable | All Obs |

fom t————————— +

| ONE | -5.55968 |

| X1 | .07762 |

| X2 | .02263 |

| X3 | .04279 |

| X4 |  -.03346

| X5 | -.07906 |

| X6 | .01811 |

| X7 | .01397 |

| X8 | -.04201 |

| X9 | .38553 |

| X10 | .17949

| X11 | .40453 |

| X12 | .45346

| X13 | .12386

| X14 | .23013 |

| X15 | .34426

| X16 | .33836

| X17 | 12707 |

| X18 | 32858 |

fmm - o +
o +

| Marginal Effects for|

fom tomm +

| Variable | All Obs |

fom tomm +

| X19 | 46986

| X20 | 25578 |

| X21 | 00480 |

| X22 | -.13161 |

| X23 | 45224 |

| X24 | 05922 |

| X25 | 27453 |

| X26 | 07198 |

| X27 | 32398 |

| X28 | 12447 |

| X29 | 29683 |

| X30 | 43761 |

| X31 | 27017 |

| X32 | 32910 |

| X33 | 29260 |

fom - e +

+ ________________________________________
| Fit Measures for Binomial Choice Model
| Logit model for variable Y2

+ ________________________________________
| Proportions PO= .479401 Pl= .520599
| N = 534 NO= 256 Nl= 278
| LogL= -61.668 LogL0= -369.687
| Estrella = 1-(L/LO)”~(-2L0/n) = .91623
+ ________________________________________
| Efron | McFadden | Ben./Lerman
| 90971 | .83319 | .90016
| Cramer | Veall/Zim. | Rsqrd ML
| 79957 | .92254 | .68451
+ ________________________________________

| Information Akaike I.C. Schwarz I.C.
| Criteria .35831 .63084
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|Predictions for Binary Choice Model. Predicted value is
|1 when probability is greater than .500000, O otherwise.
|[Note, column or row total percentages may not sum to

|100% because of rounding. Percentages are of full sample.

f————— R ettt e e e B +
|Actual| Predicted Value | |
|Value | 0 1 | Total Actual |
e o o fomm +
| 0 | 240 44.9%) | 16 ( 3.0%)| 256 ( 47.9%) |
|1 | 0 .0%) | 278 ( 52.1%) | 278 ( 52.1%) |
f————— o Fmm - B +
| Total | 240 ( 44.9%) | 294 ( 55.1%) | 534 (100.0%) |
e o fmm e fom e +

Sensitivity = actual 1ls correctly predicted

Specificity = actual 0s correctly predicted

Positive predictive value = predicted 1ls that were actual 1s
Negative predictive value = predicted 0Os that were actual Os
Correct prediction = actual 1ls and 0s correctly predicted

False pos. for true neg. = actual 0Os predicted as 1s
False neg. for true pos. = actual ls predicted as Os
False pos. for predicted pos. = predicted 1ls actual Os
False neg. for predicted neg. = predicted 0s actual 1s

False predictions = actual 1s and 0Os incorrectly predicted
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