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MIN 2.1 MINATBVUVVII831a3N (Logit) #3835 Maximum Likelihood Estimates 1z

83

Marginal Effect
P e e e R R e e e e e S e —— +
Binary Logit Model for Binary Choice
Maximum Likelihood Estimates
Model estimated: Jan 31, 2012 at 01:33:04PM.
Dependent variable D'é
Weighting variable None
Number of observations 385
Iterations completed 5
Log likelihood function -177.0255
Number of parameters 13
Info. Criterion: AIC = .98715
Finite Sample: AIC = .98969
Info. Criterion: BIC = 1.12063
Info. Criterion:HQIC = 1.04009
Restricted log likelihood -200.6860
McFadden Pseudo R-squared .1178979
Chi squared 47.32089
Degrees of freedom 12
Prob[ChiSqd > value] = .4100733E-05
Corrected for Choice Based Sampling
Hosmer-Lemeshow chi-squared = 5.33345
P-value= .72141 with deg.fr. = 8
e b et Co bl B TR T T SO i +
R e T e T T p— R Fom o +
|variable| Coefficient | Standard Error |b/St.Ex.|P[|Z|>z]| Mean of X|
o ——— e e . Fm e o —— o m——— R +
————————— +Characteristics in numerator of Probl[Y = 1]
Constant -1.64406236 .92621289 -1.775 0759
SEX -.47629774 .28798208 -1.654 .0981 .56883117
AGE -.02008201 .01500857 =1 3318 .1809 31.2025974
EDU1 .54522607 .54538386 1.000 .3175 .12727273
EDU2 .66724788 .37930329 1.759 .0786 .60000000
EDU3 .37493415 .55641495 .674 .5004 .13506494
CAR1 -.13623969 .32126804 -.424 .6715 .53766234
CAR2 -.44657738 .42469892 -1.052 .2930 .20000000
HOU .01868113 .05396985 .346 .7292 3.81558442
SAF 1.56986738 .49071954 3.199 .0014 .93246753
CHA .67533251 .36164211 1.867 .0618 .87792208
PRO 1.11492151 27357127 4.075 .0000 .63376623
FOR .87171136 .47451468 1.837 0662 .93766234
e e e e e e e e e e e SRR +
R e e i i R e e e R +
Information Statistics for Discrete Choice Model.
M=Model MC=Constants Only MO=No Model
Criterion F (log L) -177.02551 -200.68595 -266.86166
LR Statistic vs. MC 47.32089 .00000 .00000
Degrees of Freedom 12.00000 .00000 .00000
Prob. vValue for LR .00000 .00000 .00000
Entropy for probs. 177.02551 200.68595 266.86166
Normalized Entropy .66336 .75202 1.00000
Entropy Ratio Stat. 179.67231 132.35142 .00000
Bayes Info Criterion 1.10517 1.22808 1.57185
BIC(no model) - BIC .46668 .34377 .00000
Pseudo R-squared .11790 .00000 .00000
Pct. Correct Pred. 80.25974 .00000 50.00000
Means: y=0 y=1 y=2 y=3 y=4 y=5 y=6 y>=7
Outcome -2156 .7844 .0000 .0000 .0000 .0000 .0000 .0000
Pred.Pr -2156 .7844 .0000 .0000 .0000 .0000 .0GO0 .0000
Notes: 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.
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.
Observations used are All Obs.

e Fommm e Fomm P tmmm——— o T —— +
|variable| Coefficient | Standard Error Ib/St Er. lP[|Z|>z]|E1ast1c1ty}
R - Fom o +
————————— +Marginal effect for variable in probablllty
Constant | -.25017125 .14081435 -1.777 .0756
————————— +Marginal effect for dummy variable is P|1 - P|O.

SEX -.07106317 .04199746 -1.692 .0906 -.04973397
AGE -.00305581 .00229492 -1.332 .1830 -.11731192
--------- +Marginal effect for dummy variable is P[1 - PJ|O.

EDU1 | .07280008 .06262903 1.162 .2451 .01139967
————————— +Marginal effect for dummy variable is P|1 - P|O.

EDU2 .10587551 .06221619 1.702 .0888 .07815773
————————— +Marginal effect for dummy variable is P|1 - P|oO.

EDU3 .05227724 .07069888 .739 .4596 .00868721
————————— +Marginal effect for dummy variable is P|1 - P|0.

CAR1 | -.02066603 .04871858 -.424 .6714 -.01367074
————————— +Marginal effect for dummy variable is P|1 - P|0.
CAR2 -.07369265 .07602549 -.969 .3324 -.01813340
HOU .00284264 .00821113 .346 .7292 .01334469
————————— +Marginal effect for dummy variable is P|1 - P|O.

SAF I .32729669 .11822972 2.768 .0056 .37549182
————————— +Marginal effect for dummy variable is P|1 - P|O
CHA l .11915716 .07150919 1.666 .0956 .12870673
————————— +Marginal effect for dummy variable is P|1 - P|O.

PRO [ .18551016 .04742472 3719112 .0001 14465117
————————— +Marginal effect for dummy variable is P|1 - P|O.

FOR .16371510 .10420694 1.571 1162 .18886887
. +
| Marginal Effects for|
B T up—— Fommm o +
| variable | All Obs. |
e T —— oo +

ONE -.25017

SEX -.07106

AGE -.00306

EDU1 07280

EDU2 .10588

EDU3 .05228

CAR1 -.02067

CAR2 -.07369

HOU 00284

SAF .32730

CHA .11916

PRO .18551

FOR .16372
R . e e T +
o e +

Criteria .98715

Information Akaike I.C.

Fit Measures for Binomial Choice Model

Logit model for variable Y

R +
Proportions P0= .215584 Pl= .784416
N = 385 NO= 83 Nl= 302
LogL= -177.026 LogL0= -200.686

Estrella = 1-(L/L0)"(-2L0/n) = .12259

Efron McFadden Ben. /Lerman
.13175 .11790 .70657
Cramer Veall/Zim. Rsgrd_ML

13243 .21445 .11566

Fom +

Schwarz I.C.

1.12063



Predictions for Binary Choice Model. Predicted value is
1 when probability is greater than .500000, 0 otherwise.
Note, column or row total percentages may not sum to

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

Fom——— B e S P M M e Fmm e +
Actual Predicted Value
Value 0 1 Total Actual
tom——— T T B T B e . +
0 13 ( 3.4%) 70 ( 18.2%) 83 ( 21.6%)
1 6 ( 1.6%) 296 ( 76.9%) 302 ( 78.4%)
Fom——— R e T e Fom e +
|Total | 19 ( 4.9%)| 366 ( 95.1%)| 385 (100.0%) |
o —— e e . R e . o +

Sensitivity actual 1s correctly predicted

Specificity actual 0Os correctly predicted

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

non

False pos. for true neg. actual O0s predicted as 1s

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

False pos. for predicted pos. = predicted 1s actual Os
False neg. for predicted neg. = predicted 0s actual 1s
False predictions = actual 1s and Os incorrectly predicted

84.337%

1.987%
19.126%
31.579%
19.740%
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