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nam3sInTias D1, D2, D3, D4, D5, D6, D7, DS, D9, D10 JAe3T Logit Model

B e e e +

Multinomial Logit Model

Maximum Likelihood Estimates

Model estimated: Mar 16, 2006 at 09:26:13PM.

Dependent variable Q

Weighting variable None

Number of observations 150

Iterations completed 8

Log likelihood function -29.78806

Restricted log likelihood -98.01273

Chi squared 136.4493

Degrees of freedom 10

Prob[ChiSgd > wvalue] = .0000000

Hosmer-Lemeshow chi-squared = 13.53608

P-value= .03527 with deg.fr. = 6
B e e e +
+o—mmm-— - R T B o m - P s +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X|
B B B e +o—mm-— - B - +

Characteristics in numerator of Prob[Y = 1]

Constant -5.703963638 1.9937734 -2.861 .0042
D1 -2.266879010 .86237204 -2.629 .0086 .52000000
D2 2.020473486 .90605278 2.230 .0257 .58666667
D3 -1.207651644 .83499833 -1.446 .1481 .78000000
D4 1.975326686 .81886293 2.412 .0159 .46666667
D5 -1.208032974 .78726771 -1.534 .1249 .51333333
D6 .9569511026 1.0730964 .892 .3725 .85333333
D7 .9954121162 .84415334 1.179 .2383 .56000000
D8 .9830044448 1.0667736 .921 .3568 .85333333
D9 4.796677020 1.2908868 3.716 .0002 .31333333

D10 2.094727404 1.0927169 1.917 .0552 .78000000



B e e e +
Information Statistics for Discrete Choice Model.
Model Constants Only No Model
Criterion F (log L) -29.788 -98.013 -103.972
Likelihood Ratio 136.449 .000 000
Degrees of Freedom 10.000 .000 000
Prob. Value for LR .000 .000 000
Entropy for probs. 29.788 .000 103.972
Normalized Entropy .287 .000 1.000
Entropy Ratio Stat. 148.368 .000 000
Bayes Info Criterion -114.693 -251.142 -263.061
BIC - BIC(no model) 148.368 11.919 000
Pseudo R-squared .696 .000 000
B e i e +
B e e +
Partial derivatives of probabilities with
respect to the vector of characteristics.
They are computed at the means of the Xs.
B e it +
T B tommm - - R et T +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X|
Fommmmmm - B T tommmm--- Fommm - R T +
Characteristics in numerator of Prob[Y = 1]
Constant -1.127690507 .41686192 -2.705 .0068
Marginal effect for dummy variable is P|1 - P|O.
D1 -.4361142131 .15610626 -2.794 .0052 .52000000
Marginal effect for dummy variable is P|1 - P|O.
D2 .3596924280 .13330205 2.698 .0070 .58666667
Marginal effect for dummy variable is P|1 - P|O.
D3 -.2664337467 .19631490 -1.357 L1747 .78000000
Marginal effect for dummy variable is P|1 - P|O.
D4 .3873748992 .14981608 2.586 .0097 .46666667
Marginal effect for dummy variable is P|1 - P|O.
D5 -.2376823180 .15448918 -1.539 .1239 .51333333
Marginal effect for dummy variable is P|1 - P|O.
D6 .1586376581 .15499824 1.023 .3061 .85333333
Marginal effect for dummy variable is P|1 - P|oO.
D7 .1901160877 .15200975 1.251 .2110 .56000000
Marginal effect for dummy variable is P|1 - P|O.
D8 .1621166367 .14811322 1.095 L2737 .85333333
Marginal effect for dummy variable is P|1 - P|O.
D9 .8328555083 .10299774 8.086 .0000 .31333333
Marginal effect for dummy variable is P|1 - P|oO.
D10 .3034427631 .13228887 2.294 .0218 .78000000
B e e +
Fit Measures for Binomial Choice Model
Logit model for variable Q
e b +
Proportions P0O= .640000 P1l= .360000
N = 150 NO= 96 Nl= 54
LogL = -29.78806 LogL0O = -98.0127
Estrella = 1-(L/L0)"(-2L0/n) = .78911




B et i +
Efron McFadden Ben./Lerman
.76490 .69608 .88696
Cramer Veall/Zim. Rsgrd ML
.75468 .84085 .59734

e e +

Information Akaike I.C. Schwarz I.C.
Criteria .54384 114.69310
o m e e e e oo +

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

Threshold value for predicting Y=1 = .5000
Predicted

________________ + I
Actual 0 1 | Total
________________ e

0 94 2 96

1 7 47 54
________________ + S 4
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