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Multinomial Logit Model
Maximum Likelihood Estimates
Model estimated: Aug 05,

.72262738

N

.07561106
.77029633
1.70521752
.38606066
.28633483
.23660854

2.40230942

.50360515
.61031617
.63454885
.52134537
.89754635
.65920538
.56479157
.24410048
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MANUIN N

Dependent variable USE
Weighting variable None
Number of observations 500
Iterations completed 9
Log likelihood function -69.00768
Restricted log likelihood -290.6297
Chi squared 443.2441
Degrees of freedom 25
Prob [ChiSgd > value] .0000000
Hosmer-Lemeshow chi-squared = 4.53441
P-value= .20924 with deg.fr. = 3

2.09198122
.59836659
.74710587
.56643718
.69013582
.58129963
.56301410
.49599697
.57713616
.63670343
.57719483
.52897324
.57309659
.50466245
.52839582
.60976399
.66904835
.62474617
.50330167
.58506556
.65455700
.49333842
.57544551
.52307625
.53557247
.51584845

2009 at 08:40:47PM.

________________ N
|

WHEWHEG A, Wwo O

NRF RPN R WI

I
N

NSNS

b/St.Er.

Characteristics in numerator of Probl[Y =
-9.62968246
.48286935
.46720882
.53724542
.46828568
.54091279
.01640321
.21224015
.87512674
.40955636

4.603
.149
.964
.479
.026
.651
.581
.444
.982
.214
252
.924
.344
.379
.731
.470
.354
.845
.001
.462
.497
.057
.560
.260
.922
.412

a d
NaN13AAI1ZH Logit Model

P |
|P[|Z]|>z]

1]
.0000

.0000
.0495
.0000
.0000
.0080
.0003
.0145
.0000
.0268
.2106
.0001
.1789
.0007
.4650
.6387
L7236
.0001
.3170
.0000
.0125
.2906
.1188
.2076
.0035
.0159

LA 20 YR B
|Mean of X|

.35800000
.15600000
.38200000
.82200000
.33000000
.44200000
.43000000
.75600000
.24800000
.76200000
.68800000
.61600000
.58200000
.73400000
.81600000
.82200000
.82600000
.67200000
.73400000
.26800000
.57600000
.82400000
.65000000
.75000000
.71800000
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____________________________________________________________________ +
Information Statistics for Discrete Choice Model.
M=Model MC=Constants Only MO0=No Model
Criterion F (log L) -69.00768 -290.62972 -346.57359
LR Statistic vs. MC 443.24408 .00000 .00000
Degrees of Freedom 25.00000 .00000 .00000
Prob. Value for LR .00000 .00000 .00000
Entropy for probs. 69.00768 290.62972 346.57359
Normalized Entropy .19911 .83858 1.00000
Entropy Ratio Stat. 555.13183 111.88775 .00000
Bayes Info Criterion 293.38055 736.62463 848.51238
BIC - BIC(no model) 555.13183 111.88775 .00000
Pseudo R-squared .76256 .00000 .00000
Pct. Correct Prec. 93.60000 .00000 50.00000
Means: y=0 y=1 y=2 y=3 yu=4 y=5, y=6 y>=7
Outcome .2680 .7320 .0000 .0000 .0000 .0000 .0000 .0000
Pred.Pr .2680 .7320 .0000 .0000 .0000 .0000 .0000 .00O0O
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.
___________________________________________ ¥
--------- et ettt T e R
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] Elasticity|
--------- et e e
Characteristics in numerator of Prob[Y = 1]
Constant -.37985650 .13545180 -2.804 0050
Marginal effect for dummy variable is P|1 - P|0
X, .08585767 .02864457 2.997 .0027 .03205578
Marginal effect for dummy variable is P|1 - P|O.
X, .03889435 .01886922 2.061 .0393 .00632784
Marginal effect for dummy variable is P|1 - P|O.
X, -.15466956 .05149544 -3.004 .0027 -.06161869
Marginal effect for dummy variable is P|1 - P|O.
X, .40346231 .13388316 3.014 .0026 .34587490
Marginal effect for dummy variable is P|1 - P|O.
X, .05153972 .02090696 2.465 .0137 .01773782
Marginal effect for dummy variable is P|1 - P|O.
X, .08096532 .02872745 2.818 .0048 .03732206
Marginal effect for dummy variable is P|1 - P|O.
X, .04634140 .02424246 1.912 .0559 .02078174
Marginal effect for dummy variable is P|1 - P|O.
X, .25301588 .09053682 2.795 .0052 .19948665
Marginal effect for dummy variable is P|1 - P|O.
X, .04271935 .01880264 2.272 .0231 .01104894
Marginal effect for dummy variable is P|1 - P|O.
X, .03439228 .03416473 1.007 .3141 .02733129
Marginal effect for dummy variable is P|1 - P|0
X, .12981276 .05433586 2.389 0169 .09314297
Marginal effect for dummy variable is P|1 - P|O
X, -.02852598 .02108234 -1.353 1760 -.01832591
Marginal effect for dummy variable is P|1 - P|O
X, -.06481310 .02725117 -2.378 0174 -.03933961
Marginal effect for dummy variable is P|1 - P|O
X, .01661589 .02506241 .663 .5073 .01271932
Marginal effect for dummy variable is P|1 - P|0
X. -.01041938 .02039846 -.511 6095 -.00886699
Marginal effect for dummy variable is P|1 - P|0
X, -.00871694 .02315103 -.377 7065 -.00747275
Marginal effect for dummy variable is P|1 - P|0
X, .21038275 .09156802 2.2098 0216 .18123181
Marginal effect for dummy variable is P|1 - P|0
X .02167148 .02416909 .897 .3699 .01518805



Marginal effect
X .20471109
Marginal effect
X .04954106
Marginal effect
X -.02000298
Marginal effect
X .04713270
Marginal effect
X -.02407575
Marginal effect
X .09363590
Marginal effect
X -.04017642
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N
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N
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Logit

.268000
134

Proportions PO=
N = 500 NO=
LogL =
Estrella =

McFadden

.76256
Veall/Zim.

.87414

.77962
Cramer
.78609

Criteria .38003

Fit Measures for Binomial Choice Model
model for variable USE

-69.00768 LogLO0
1-(L/L0) " (-2L0/n) =

Information Akaike I.C.
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for dummy variable is
.07153695 2.862
for dummy variable is
.02092869 2.367
for dummy variable is
.01980779 -1.010
for dummy variable is
.04143208 1.138
for dummy variable is
.01868932 -1.288
for dummy variable is
.05034864 1.860
for dummy variable is
.01940851 -2.070

.732000
Nl= 366
= -290.6297
.81204

Ben./Lerman
.91607
Rsqgrd_ML
.58790

Schwarz I.C.
299.59516

Frequencies of actual & predicted outcomes

P|1 - P|oO.

.15670458

.01384664

-.01201604

.04050362

-.01632065

.07323993

-.03008430
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Predicted outcome has maximum probability.

Threshold value for predicting Y¥Y=1 = .5000
Predicted

________________ 4 ommmono
Actual 0 1 | Total
________________ b ommmoo

0 116 18 134

1 14 352 366
________________ 4 -
Total 130 370 | 500
Analysis of Binary Choice Model Predictions Based on Threshold = .5000

Sensitivity = actual 1s correctly predicted 96.175%
Specificity = actual 0Os correctly predicted 86.567%
Positive predictive value = predicted 1s that were actual 1s 95.135%
Negative predictive value = predicted 0s that were actual 0s 89.231%
Correct prediction = actual 1s and 0s correctly predicted 93.600%

False pos. for true neg. = actual 0s predicted as 1s 13.433%
False neg. for true pos. = actual 1s predicted as O0s 3.825%
False pos. for predicted pos. = predicted 1ls actual Os 4.865%
False neg. for predicted neg. = predicted 0s actual 1s 10.769%

False predictions = actual 1ls and Os incorrectly predicted 6.400%
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