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HNARUIN A

a d
NaN1IIAIICH Logit model

.0016
.0722
.5531
.2634
.0739
.0251
. 7475
.0005
.8389
.0000
.0065
.4695
.6799
.0000
.0000
.4495
.9343
.0000
.3054
.0006
.0001

Multinomial Logit Model

Maximum Likelihood Estimates

Model estimated: Aug 06, 2008 at 00:02:30PM.

Dependent variable Y

Weighting variable None

Number of observations 500

Iterations completed 9

Log likelihood function -143.9757

Restricted log likelihood -336.5058

Chi squared 385.0603

Degrees of freedom 25

Prob [ChiSqd > wvalue] = .0000000

Hosmer-Lemeshow chi-squared = 14.85759

P-value= .03787 with deg.fr. = 7
i B e
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]
- N - NN t----pc R EF - -

Characteristics in numerator of Probl[Y =

Constant 4.19243819 1.32648268 3.161
AGE1l -.84741530 .47136674 -1.798
X2 .20133966 .33945271 .593
X3 -.56729169 .50726365 -1.118
X4 -.65272892 .36516332 -1.787
X5 -.85859572 .38340284 -2.239
X6 -.00373314 .01159782 -.322
X7 -1.37095560 .39520645 -3.469
X8 .06549112 .32213761 .203
X9 -2.46572932 .48050140 -5.132
X10 1.00368689 .36851158 2.724
X11 .63149984 .87299565 .723
X12 .40042722 .97033792 .413
X13 2.67297074 .43037981 6.211
X14 1.93636300 .37093184 5.220
X15 -.28725291 .37983211 -.756
X16 .04942839 .59944074 .082
X17 1.56957339 .38442702 4.083
X18 .76163034 .74309886 1.025
X19 -4.20066432 1.22990815 -3.415
X20 1.54023025 .38578430 3.992

|Mean ofX|

.80400000
.34000000
.18400000
.30400000
.28000000
.50400000
.30000000
.46200000
.82800000
.59200000
.96000000
.95600000
.66000000
.32400000
.68000000
.90400000
.38400000
.90800000
.97200000
.46000000



X21 -.64529031
X22 -4.10935361
X23 1.26577922
X24 1.32576469
X25 1.75316485
+

Information

Criterion F (log L)
LR Statistic vs. MC
Degrees of Freedom
Prob. Value for LR
Entropy for probs.
Normalized Entropy
Entropy Ratio Stat.
Bayes Info Criterion
BIC BIC(no model)
Pseudo R-squared

Pct. Correct Prec.
Means: y=0 y=1
Outcome .6000 .4000
Pred.Pr .6000 .4000
Notes:

BIC

respect to the vector of
They are computed at the

Observations used are Al
o N ___ L2 _
e s e i o +
+
|Variable | Coefficient
e s e +
Characteristics
Constant .92703006
Marginal effect
AGE1l -.19893078
Marginal effect
X2 .04497400
Marginal effect
X3 -.11682937
Marginal effect
X4 -.13704848
Marginal effect
X5 -.17540093
X6 -.00082547
Marginal effect
X7 -.26763425
Marginal effect
X8 .01449275
Marginal effect
X9 -.54766523

Marginal effect

58

.58909287 -1.095
.91458584 -4.493
.36388547 3.479
.37305350 3.554
.36327172 4.826

Statistics for Discrete Choice Model.

M=Model MC=Constants Only

-143.97567 -336.50583
385.06033 .00000
25.00000 .00000
.00000 .00000
143.97567 336.50583
.41543 .97095
405.19585 20.13551
443.31654 828.37687
405.19585 20.13551
.57215 .00000
88.40000 .00000
y=2 y=3 yu=4 y=5,
.0000 .0000 .0000 .0000
.0000 .0000 .0000 .0000

Partial derivatives of probabilities with

characteristics.
means of the Xs.
1 Obs.

in numerator of Prob[Y = 1]
.30067132 3.083
for dummy variable is P|1
.11232509 -1.771
dummy variable is P|1
.07640727 .589
dummy variable is P|1
.09510535 -1.228
dummy variable is P|1
.07267403 -1.886
dummy variable is P|1
.07051895 -2.487
.00257715 -.320
dummy variable is P|1
.06679751 -4.007
dummy variable is P|1
.07135378 .203
dummy variable is P|1
.08122382 -6.743
dummy variable is P|1

for

for

for

for

for

for

for

for

.2733
.0000
.0005
.0004
.0000

M

.0
.0

.0020

Plo.

.0766

P|O.

.5561

P|o.

.2193

P|o.

.0593

P|o.

.0129
.7487

P|o.

.0001

P|o.

.8390

P|o

.0000

P|o.

0=No
-346.

.00000
.00000
.00000
.57359

346
1.

.00000

848.

.00000
.00000
.00000

50
y=6
000
000

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.
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.

.86800000
.95200000
.26400000
.29400000
.38200000

Model
57359

00000

51238

y>=7
.0000
.0000

.48458324

.04632877

.06512987

.12622872

.14879910
.00876347

.24326146

.02028632

.37390237



X10

X11

X12

X13

X14

X15

X16

X17

X18

X19

X20

X21

X22

X23

X24

X25

.21213308
Marginal effect
.12387602
Marginal effect
.08248477
Marginal effect
.47221467
Marginal effect
.43761502
Marginal effect
-.06452738
Marginal effect
.01085435
Marginal effect
.35199422
Marginal effect
.14783379
Marginal effect
-.66232969
Marginal effect
.33568866
Marginal effect
-.15161117
Marginal effect
-.67300284
Marginal effect
.29494332
Marginal effect
.30659924
Marginal effect
.39140550

for

for

for

for

for

for

for

for

for

for

for

for

for

for

for

59

.07362160
dummy variable
.14830907
dummy variable
.18383159
dummy variable
.06012911
dummy variable
.07750662
dummy variable
.08629436
dummy variable
.13068089
dummy variable
.08286568
dummy variable
.12343769 1.198
dummy variable is P|1
.05549233 -11.936
dummy variable is P|1
.08087317 4.151
dummy variable is P|1
.14360223 -1.056
dummy variable is P|1
.05070976 -13.272
dummy variable is P|1
.08458297 3.487
dummy variable is P|1
.08517866 3.599
dummy variable is P|1
.07486265 5.228

2.881
is P|1
.835
is P|1
.449
is P|1
7.853
is P|1
5.646
is P|1
-.748
is P|1
.083
is P|1
4.248
is P|1

.0040

P|o.

.4036

P|o.

.6536

P|o.

.0000

P|o.

.0000

P|O.

.4546

Plo.

.9338

P|O

.0000

P|o.

.2311

P|oO.

.0000

P|o.

.0000

P|o.

.2911

P|O.

.0000

P|o.

.0005

P|o.

.0003

P|o.

.0000

.38048756

.36030379

.23891423

.94426476

.42958350

.13294234

.02972915

.40952190

.40669603

.95052202

.46784810

.39871382

.94117288

.23591354

.27310445

.45300256



Fit Measu
Logit

Proportio
N = 5
LogL = -
Estrella

.63641
Cramer
.63437

Informati
Criteria

Frequencies
Predicted o

Threshold value for predicting ¥Y=1 =

60

res for Binomial Choice Model
model for variable Y

ns PO= .600000 P1= .400000
00 NO= 300 N1l= 200
143.97567 LogL0 = -336.5058
= 1-(L/L0) %" (-2L0/n) = .68105
McFadden Ben./Lerman
.57215 .82450
Veall/Zim. Rsgrd ML
.75829 .53704

on Akaike I.C. Schwarz I.C.
.67990 449 .53114

of actual & predicted outcomes
utcome has maximum probability.

Predicted

.5000
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