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--> RESET
--> READ;FILE="F:\WORK!!!\Last!\logit.xls";format=xls;names$
--> DSTAT;Rhs=Y,MALE,MARRIED,EDU,GOV,INCOME,EXP$
Descriptive Statistics 
All results based on nonmissing observations. 
===============================================================================
Variable        Mean         Std.Dev.        Minimum         Maximum      Cases 
===============================================================================
-------------------------------------------------------------------------------
All observations in current sample 
-------------------------------------------------------------------------------
Y         .313333333      .464623653      .000000000      1.00000000        300 
MALE      .450000000      .498324953      .000000000      1.00000000        300 
MARRIED   .520000000      .500434594      .000000000      1.00000000        300 
EDU       .546666667      .498649235      .000000000      1.00000000        300 
GOV       .166666667      .373300683      .000000000      1.00000000        300 
INCOME    15.5710000      25.1728857      .000000000      300.000000        300 
EXP       12.7000000      10.7315993      .000000000      43.0000000        300 

Matrix: Las

[7,7]

--> LOGIT;Lhs=Y;Rhs=ONE,MALE,MARRIED,EDU,GOV,INCOME,EXP;Margin$
Normal exit from iterations. Exit status=0. 

+---------------------------------------------+
| Multinomial Logit Model                     | 
| Maximum Likelihood Estimates                | 
| Model estimated: Sep 16, 2007 at 02:22:20PM.|
| Dependent variable                    Y     | 
| Weighting variable                 None     | 
| Number of observations              300     | 
| Iterations completed                  6     | 
| Log likelihood function       -169.5976     | 
| Restricted log likelihood     -186.5225     | 
| Chi squared                    33.84998     | 
| Degrees of freedom                    6     | 
| Prob[ChiSqd > value] =         .7190656E-05 | 
| Hosmer-Lemeshow chi-squared =  10.46825     | 
| P-value=  .23369 with deg.fr. =       8     | 
+---------------------------------------------+
+---------+--------------+----------------+--------+---------+----------+
|Variable | Coefficient  | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X| 
+---------+--------------+----------------+--------+---------+----------+
          Characteristics in numerator of Prob[Y = 1] 
 Constant    -1.932059209       .34040580   -5.676   .0000 
 MALE        -.3514680741       .29875653   -1.176   .2394     .45000000 
 MARRIED      .3102463838       .28390663    1.093   .2745     .52000000 
 EDU          .6154436273       .30027779    2.050   .0404     .54666667 
 GOV         -.7176245597       .38137103   -1.882   .0599     .16666667 
 INCOME    .3028289807E-01  .14036656E-01    2.157   .0310     15.571000 
 EXP       .3310382022E-01  .15586138E-01    2.124   .0337     12.700000 
 (Note: E+nn or E-nn means multiply by 10 to + or -nn power.) 

Matrix: Las

[7,4]

+--------------------------------------------------------------------+
| Information Statistics for Discrete Choice Model.                  | 
|                            M=Model MC=Constants Only   M0=No Model | 
| Criterion F (log L)     -169.59755        -186.52254    -207.94415 | 
| LR Statistic vs. MC       33.84998            .00000        .00000 | 
| Degrees of Freedom         6.00000            .00000        .00000 | 
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| Prob. Value for LR          .00001            .00000        .00000 | 
| Entropy for probs.       169.59755         186.52254     207.94415 | 
| Normalized Entropy          .81559            .89698       1.00000 | 
| Entropy Ratio Stat.       76.69321          42.84322        .00000 | 
| Bayes Info Criterion     373.41780         407.26778     450.11100 | 
| BIC - BIC(no model)       76.69321          42.84322        .00000 | 
| Pseudo R-squared            .09074            .00000        .00000 | 
| Pct. Correct Prec.        71.00000            .00000      50.00000 | 
| Means:       y=0    y=1    y=2    y=3    yu=4   y=5,    y=6   y>=7 | 
| Outcome     .6867  .3133  .0000  .0000  .0000  .0000  .0000  .0000 | 
| Pred.Pr     .6867  .3133  .0000  .0000  .0000  .0000  .0000  .0000 | 
| Notes: Entropy computed as Sum(i)Sum(j)Pfit(i,j)*logPfit(i,j).     | 
|        Normalized entropy is computed against M0.                  | 
|        Entropy ratio statistic is computed against M0.             | 
|        BIC = 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.               | 
+--------------------------------------------------------------------+

+-------------------------------------------+
| Partial derivatives of probabilities with | 
| respect to the vector of characteristics. | 
| They are computed at the means of the Xs. | 
+-------------------------------------------+
+---------+--------------+----------------+--------+---------+----------+
|Variable | Coefficient  | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X| 
+---------+--------------+----------------+--------+---------+----------+
          Characteristics in numerator of Prob[Y = 1] 
 Constant    -.4101066470   .64548379E-01   -6.353   .0000 
          Marginal effect for dummy variable is P|1 - P|0. 
 MALE     -.7399056206E-01  .62115532E-01   -1.191   .2336     .45000000 
          Marginal effect for dummy variable is P|1 - P|0. 
 MARRIED   .6562378116E-01  .59528211E-01    1.102   .2703     .52000000 
          Marginal effect for dummy variable is P|1 - P|0. 
 EDU          .1286359055   .60834500E-01    2.115   .0345     .54666667 
          Marginal effect for dummy variable is P|1 - P|0. 
 GOV         -.1367458983   .63967742E-01   -2.138   .0325     .16666667 
 INCOME    .6427969564E-02  .30597869E-02    2.101   .0357     15.571000 
 EXP       .7026749829E-02  .32508091E-02    2.162   .0307     12.700000 
 (Note: E+nn or E-nn means multiply by 10 to + or -nn power.) 

+----------------------------------------+
| Fit Measures for Binomial Choice Model | 
| Logit    model for variable Y          | 
+----------------------------------------+
| Proportions P0= .686667   P1= .313333  | 
| N =     300 N0=     206   N1=      94  | 
| LogL =  -169.59755 LogL0 =  -186.5225  | 
| Estrella = 1-(L/L0)^(-2L0/n) = .11156  | 
+----------------------------------------+
|     Efron |  McFadden  |  Ben./Lerman  | 
|    .10740 |    .09074  |       .61644  | 
|    Cramer | Veall/Zim. |     Rsqrd_ML  | 
|    .10864 |    .18293  |       .10670  | 
+----------------------------------------+
| Information  Akaike I.C. Schwarz I.C.  | 
| Criteria        1.17732     379.12158  | 
+----------------------------------------+
Frequencies of actual & predicted outcomes 
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Predicted outcome has maximum probability. 
Threshold value for predicting Y=1 = .5000 
            Predicted 
------  ----------  +  ----- 
Actual      0    1  |  Total 
------  ----------  +  ----- 
  0       194   12  |    206 
  1        75   19  |     94 
------  ----------  +  ----- 
Total     269   31  |    300 
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