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Multinomial Logit Model

Maximum Likelihood Estimates
Model estimated: Jul 07, 2007
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at 04:02:46PM.
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| Dependent variable Y i

| Weighting variable None | .

| Number of observations 300 |

| Iterations completed 7 |

! Log likeliheod function -70.26278 |

i Restricted log likelihood -97.52489% |

| Chi sqgquared 54.52422 |

| Degrees of freedom 19 [

| Prob[ChiSqgd > value] = .274806258-04 |

| Hosmer-Lemeshow chi-squared 6.59285 |

| P-value= .58113 with deg.fr. = 8 |
o e L +
e e e B [y Fom— e Form e +
iVariable | Coefficient | Standard Error |b/St.Ex. |[B[|2|>2z) | Mean of ¥
e T e Fom———— e Fom Fom +

Characteristics in numerator of Prob[Y =

Constant -10.77681578 2.3917166 -4.506 0000

X1 1797208630 .48052400 .390 6963 .37333333
X2 2.750267786 1.1293342 2.435 0149 .71666667
X3 ~.6806529506E~-01 .73861552 -.092 9266 .11060000
X4 2.6784590951 1.1987161 2.234 0255 . 70333333
X5 2.400825660 1.3933748 1.723 0849 .B3333333
X6 -1.043741386 .79335888 -1.316 1883 . 715333333
X7 .3885593198 .67129876 .579 .5627 10666667
X8 1.606516175 .90408429 1.777 0756 13666667
X9 1.979232429 .66822253 2.962 0031 -54666667
X10 .97132639362 1.2172725 L4689 -6388 .BOODOODOE-O1
X11 .5309196641 .93646231 567 -5708 .606666667E-01
X1z -1.989731939 .66882324 -2.975 0029 .47333333
X13 -.7580025092 .57854385 -1.310 1901 .22000000
X14 -.1988906033 .37726289 -.527 5981 44333333
X15 ~.5851678243 .45871742 -1.276 .2021 .70333333
X1é -1.080870413 . 90798452 -1.201 L2296 .16000000
X17 2.265610207 1.2195406 1.858 .08632 .89333333
X1l8 -.3685372944 1.0001252 -.368 T125 .B81333333
X19 .9753853225 .71880627 1.357 .1748 .83333333
(Note: E+4nn or E-nn means meltiply by 10 to + or -nn power.)



Information Statistics for Discrete Choice Model.

Notes: Entropy computed as Sum(i)Sum(j)Pfit(i,j)*longit(i,j].

Normalized entropy is computed against MO.

Entropy ratio statistic is computed against MO.

BIC

Z*criterion - log(N)*degrees of freedom.
If the model has only constants or if it has no constants,

I

| M=Model MC=Constants Only M
| Criterion F (log L) -70.26278 ~97.52489

| LR Statistic vs. MC 54.52422 .00000

| Degrees of Freedom 19.00000 .00000

{ Prob. Value for LR .00003 .00G600

| Entropy for probs. 70.2627% 97.52489

| Normalized Entropy .33789 .463900

| Entropy Ratio Stat, 275.36274 220.83852

| Bayes Infe Criterion 248.89743 303.42165

| BIC ~ BIC(no model) 275.36275 220.83852

| Pseudo R-squared .27954 .00000

| Pct. Correct Prec. 89.00000 .00000

| Means: y=0 y=1 y=2 y=3 yu=4 ¥y=3,

[ Cutcome -8000  .1000 .0000 .0000 .0O0O .0000 .0
{ Pred.Pr -9000 .1000 .0000 .0000 .0000 .0Q00OD .0
I

|

|

I

I

{

the statistics reportad here are not useable.

| Partial derivatives of probabilities with |
| respect to the vector of characteristics. |
| They are computed at the means of the Xs. |

I
0=N¢ Model |
-207.94415 |

.00000 |
.00000 |
L.00000 |
207.94415
1.00600 |
.00000 |
524.26018 |
.00000 |
.00000 |
50.00000 |
y=6  y>=7 |
000 .0000 |
00C .0000 |
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I

}
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|
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Fom P o R B Frmm e +

[Variable | Coefficient | Standard Error Ib/St.Ec. |B[|Z]|>2] | Mean of X|

Fom it T et P PR Fom Fom e +
Characteristics in numerator of Prob[Y = 1]

Constant -.3033529561 -96330997E-01 -3.149 .0016
Marginal effect for dummy variable is P|1 - Pl10.

X1 .5174241049E-02 .13583491FE-01 .381 .7033 .37333333
Marginal effect for dummy variable is Pl1 - P10.

X2 -5695918575E-01 .23581269E-01 2.415 .0157 .71666667
Marginal effect for dummy variable is P|1 - Pl 0.

X3 —-.1868894716E-02 .19782981E-01 -.094 .9247 .11000000
Marginal effect for dummy variable is P|1 - P[0O.

X4 .5747116554E-01 .24349746E-01 2.360 .0183 .70333333
Marginal effect for dummy variable is P|1 - P|0.

X5 -3862289385E-01 .19322563E-01 1.999 .0456 -83333333
Marginal effect for dummy variable is 21 - P|O.

X6 -.4046438553E-01 .43613054E-01 -.928 .3535 .79333333
Marginal effect for dummy variable is P[1 - PlO,

X7 -1268634563E~01 .25180370E-01 .504 . 6144 .10666667
Marginal effect for dummy variable is PI1 - PjO.

X8 -B333362543E-01 .78176759E-01 1.066 -2864 .136666867
Marginal effect for dummy variable is P]1 - P|O.

X9 -5821508324E-01 .30638275E-01 1.900 .0574 .54666667
Marginal effect for dummy variable is Pl1 - P|OQ.

X10 .2034174983E-01 .53886190FE-01 .377 -7058 .80000000E-01
Marginal effect for dummy variable is P|1 - P|O.

X11 .1B870376407E-01 .40993411F-01 .456 . 6482 _66666667E-01
Marginal effect for dummy variable is P|1 - P|C.

X1z —-.6075936101E~01 .32496137E-01 -1.870 . 0615 .47333333
Marginal effect for dummy variable is PlL - P}O.

X13 ~.1781061140E-01 .130660158-01 -1.363 .1728 .22000000
Marginal effect for dummy variable is P{l1 - B|O.

X14 —.5598504576E-02 .10721386E-01 -.522 . 6015 .44333333
Marginal effect for dummy variable is P|1 - P|O,
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X15 -.1863109992E-01 .17832402E-01 -1.045 .2961 . 70333333
Marginal effect for dummy variable is P|1l - PlO.

X116 ~-.2252699825E-01 ,15986902E-01 -1.409 .1588 .16000000
Marginal effect for dummy variable is P|1 - PlO.

X17 -3269419400E-01 .,15390923E-01 2.124 .0336 .89333333
Marginal effect for dummy variable is P{1 - P|Q.

X18 -.1161459264E-01 ,34759708E-01 -.334 . 7383 .81333333
Marginal effect for dummy variable is P{1l - P|O.

X1%9 -2086214872E~01 .14521955E-01 1.437 .1508 .83333333

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

P . +

| Fit Measures for Binomial Choice Model |

| Logit model for variable Y i

P e +

| Proportions PG= .900000 Pl= 100000 |

| N = 300 NO= 270 Ni= 30 1

| LogL = -70.26278 LogL0 = -97.5249 |

 Estrella = 1-(L/LO)~(-2L0/n) = .19168 |

e e +

] Efron | McFadden | Ben./Lerman |

| .17851 | .27954 | .85573 |

I Cramer | Veall/Zim. | Rsqrd ML |

| .1885% | .39034 | 16619 |

e e +

i Information BAkaike I.C. Schwarz I.C. |

| Criteria -60175 254.60121 |

P +

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

Threshold value for predicting ¥=1 = .5000
Predicted

———————————————— + —_——— -
Actual 0 1 | Total
________________ + o ———

0 263 7 270

1 26 4 | 3¢
———————————————— -+ _———
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