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a d
NanN13IAIICH Factor analysis

Descriptive Statistics

N Minimum | Maximum Mean Std. Deviation
X1 123 1 5 4.50 .881
X2 123 | 5 4.37 .881
X3 123 1 5 4.46 .890
X4 123 1 5 4.12 1.076
X5 123 1 5 3.66 1.122
X6 123 1 5 3.97 1.123
X7 123 1 5 3.74 1.130
X8 123 1 5 3.38 1.205
X9 123 1 5 3.41 1.122
X10 123 1 5 4.66 .828
X11 123 1 5 3.31 1.222
X12 123 1 5 3.74 1.186
X13 123 1 5 3.69 1.319
X14 123 1 5 3.95 1.273
X15 123 1 5 4.63 .693
X16 123 1 5 3.98 1.127
X17 123 1 5 3.76 1.197
X18 123 1 5 3.78 1.352
X19 123 1 5 4.33 1.098
X20 123 | 5 4.01 1.309
X21 123 1 5 2.92 1.316
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X22 123 1 5 2.81
X23 123 1 5 2.92
X24 123 1 5 3.00
X25 123 1 5 3.28
X26 123 1 5 2.79
X217 123 1 5 3.34
X28 123 1 5 3.27
X29 123 1 5 2.93
X30 123 1 5 2.76
X31 123 1 5 2.90
Factor Analysis
KMO and Bartlett's Test
Kaiser-Meyer-Olkin Measure of Sampling Adequacy. 844
Bartlett's Test of Sphericity ~ Approx. Chi-Square | 3122.382
Df 465
Sig. .000

Communalities

Initial Extraction
X1 1.000 782
X2 1.000 .740
X3 1.000 .694
X4 1.000 751
X5 1.000 742
X6 1.000 .666
X7 1.000 702

1.428
1.340
1.465
1.232
1.210
1.396
1.255
1.371
1.262

1.308




X8

X9

X10
X11
X12
X13
X14
X15
X16
X17
X18
X19
X20
X21
X22
X23
X24
X25
X26
X27
X28
X29

X30

X31

1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000
1.000

1.000

783
.614
706
.834
71
.693
760
.635
.866
785
828
.663
.650
742
728
.690
574
719
.880
759
.860
782
.837
831

121

Extraction Method: Principal Component Analysis
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Component Matrix(a)

Component
1 2 3 4

X13 784 -.113 -.183
X17 753 -.188 -.359
X30 729 316 -274 -226
X6 716 -.141 127
X12 715 -.133 -.356 141
X1 712 -.424 105 185
X4 707 -.440

X8 .706 -.460 192
X10 .685 -.401

X11 .683 -467 .166
X31 .680 363 -.226 -.172
X26 .676 356 -.283 -.262
X16 .668 -.200 .146 -.550
X29 .660 388 275

X5 .658 -.207 340
X25 .658 321 355

X20 .657 359

X18 .652 286

X22 .652 355 -.195 -.255
X2 .644 -414 222
X27 .633 .380 271

X7 .632 -.196 179
X9 .627 -.358

X3 .614 -.469 139 133
X14 .610 -.234 237 -465
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X28 .592 332 231 410
X15 538 -435 107
X21 533 408 .190 215
X24 481 329 281
X23 373 482 .193
X19 461 570

Extraction Method: Principal Component Analysis.

a 4 components extracted.

Rotated Component Matrix (a)

Component
1 4 2 3
X12 0.796 0.631 0.112
X1 0.786 0.185 0.201 0.130
X4 0.785 0.233 0.105 0.304
X8 0.780 0.341 0.139
X13 0.753 0.532 0.290 0.389
X11 0.751 0.274 0.117
X6 0.748 0.390 0.275 0.116
X2 0.734 0.231 0.123
X10 0.732 0.207 0.138 0.286
X5 0.714 0.496 0.261 -0.142
X3 0.690 0.131 0.159
X7 0.663 0.470 0.196
X9 0.648 0.533 0.114 0.148
X16 0.376 0.919 0.161 0.771
X17 0.459 0.877 0.170 0.586




X14
X15
X20
X21
X18
X24
X22
X19
X23
X30
X26
X31
X27
X29

X25

X28

0.406
0.556
0.494
0.110

0.408

0.383

0.151

0.162

0.203

0.268

0.855

0.660

0.251
0.142
0.141
-0.213
-0.403
0.336
0.715
0.706
0.662
0.241
0.255

0.174

0.222

0.182

0.726
0.711
0.705
0.676
0.662
0.589
0.539
0.351
0.336
0.395
0.719
0.740

0.630

0.370
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0.700
0.217

0.223

0.252
0.261
0.355
0.239
-0.112
0.833
0.820
0.804
0.799
0.749

0.747

0.727

Extraction Method: Principal Component Analysis. Rotation Method: Varimax with Kaiser

Normalization. a Rotation converged in 11 iterations.

Component Transformation Matrix

Component 1 2 3 4

1 .584 552 .502 319
2 -.730 281 .613 -111
3 133 -.784 .560 232
4 327 -.041 243 -912

Extraction Method: Principal Component Analysis. Rotation Method: Varimax with Kaiser

Normalization.
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( multinomial logit model)

--> RESET

Initializing NLOGIT Version 4.0.3 (March 1, 2008).

--> READ;FILE=""D:\Desktop 2011\IS\mlogit.xIs"$

—> DSTAT;Rhs=Y,F1,F2,F3,F4,X1,SCH,HO;Output=2$
Descriptive Statistics

All results based on nonmissing observations.

Variable Mean  Std.Dev. Minimum  Maximum Cases Missing

All observations in current sample

+

Y | .813008  1.14053  .000000  3.00000 123 0
F1 | .162602E-06 1.00000 -4.43873  2.20569 123 0
F2 | .813008E-07 1.00000 -2.31770  3.56781 123 0
F3  |-162602E-06 1.00000 -3.30527  1.81755 123 0
F4  |-243902E-06 .999999 -3.60567  1.83202 123 0
X1 | 447967 2.17040  1.00000  12.0000 123 0
D1 | .195122  .397915  .000000  1.00000 123 0

D2 | 512195 .501896  .000000  1.00000 123 0
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Correlation Matrix for Listed Variables

Y FI F2 F3 F4 X1 DI D2
Y 1.00000 -.13722 .07717 -.03663 .06892 -.00983 .00881 .09709
F1 -.13722 1.00000 .00000 .00000 .00000 -.13393 .02503 -.10113
F2 .07717 .00000 1.00000 .00000 .00000 .02694 .04941 .04566
F3 -.03663 .00000 .00000 1.00000 .00000 -.16604 -.12284 .12365
F4 .06892 .00000 .00000 .00000 1.00000 -.02811 .01910 -.07179
X1 -.00983 -.13393 .02694 -.16604 -.02811 1.00000 -.01435 -.04680
D1 .00881 .02503 .04941 -.12284 .01910 -.01435 1.00000 -.50452
D2 .09709 -.10113 .04566 .12365 -.07179 -.04680 -.50452 1.00000

--> LOGIT;Lhs=Y;Rhs=ONE,F1,F2,F3,F4,X1,SCH,HO;Marginal Effects$

Normal exit from iterations. Exit status=0.

+ +

| Multinomial Logit Model |

| Maximum Likelihood Estimates |

| Dependent variable Y |

| Weighting variable None |

| Number of observations 123 |
| Iterations completed 6 |

| Log likelihood function ~ -119.6426 |

| Number of parameters 24 |

| Info. Criterion: AIC = 2.33565 |

| Finite Sample: AIC = 243520 |
| Info. Criterion: BIC = 2.88437 |

| Info. Criterion:HQIC = 2.55854 |

| Restricted log likelihood -132.2771 |

| McFadden Pseudo R-squared ~ .0955159 |
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| Chi squared 2526914 |
| Degrees of freedom 21 |
| Prob[ChiSqd > value] = 2356957 |

| Model estimated: Feb 26, 2011, 01:18:40PM |

+ + + + + 5 +

[Variable| Coefficient | Standard Error [b/St.Er.|P[|Z|>z]| Mean of X|

| | | | | | |
T T T T T T T

+--mmm- +Characteristics in numerator of Prob[Y = 1] |

|Constant| -1.43358 1.03479479 -1.385 .1659 |

[F1 | -.13444 40598452 -.331 .7405 .16260D-00]
[F2 | -.75667* 45430292 -1.666 .0958 .81301D-07|
[F3 | -.16336 40479052 -.404 .6865 -.16260D-006]
[F4 | .63146 44506565 1.419 .1560 -.24390D-06|
X1 | -27519 20160145 -1.365 .1723 4.4796748|
DI | 1.07304 93846916 1.143 .2529 .1951220]
D2 | -.09696 86130317  -.113 9104 .5121951|
Fmmmmmeen +Characteristics in numerator of Prob[Y = 2] |

|Constant| -2.88395%** 93575538 -3.082 .0021 |

[F1 | -.06487 28159854 -.230 .8178 .16260D-06]
[F2 | 41337 26207863  1.577 .1147 .81301D-07|
[F3 | -.07610 24467645  -311 .7558 -.16260D-06|
[F4 | .02699 27167086  .099 .9209 -.24390D-06]
X1 | .06505 11838967  .549 .5827 4.4796748|

D1 | 1.51465* 91183998  1.661 .0967 .1951220|

D2 | 1.36756* 81900431 1.670 .0950 .5121951]
S — +Characteristics in numerator of Prob[Y = 3] |
|Constant| -1.25580 77124291 -1.628 .1035 |

[F1 | -.44443* 26650025 -1.668 .0954 .16260D-06]
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[F2 | .02636 28584614  .092 .9265 .81301D-07|
[F3 | -.09129 29439594 -310 .7565 -.16260D-06|
[F4 | .30894 33043069 935 .3498 -.24390D-06|
X1 | -.09435 13107110 -.720 4716 4.4796748|
D1 | -.26788 91608809  -.292 .7700 .1951220|
D2 | 26872 62481471 430 .6671 .5121951|

+ + +

| Note: nnnnn.D-xx or D+xx => multiply by 10 to -xx or +xx.

| Note: *#** ** * = Significance at 1%, 5%, 10% level. |

4+ 4+
T T

+ +

| Information Statistics for Discrete Choice Model. |
| M=Model MC=Constants Only MO0=No Model |

| Criterion F (log L)  -119.64256 -132.27713  -170.51421 |

| LR Statistic vs. MC ~ 25.26914 .00000 .00000 |
| Degrees of Freedom 21.00000 .00000 .00000 |
| Prob. Value for LR 23570 .00000 .00000 |

| Entropy for probs. 119.64256 132.27713  170.51421 |
| Normalized Entropy 70166 17575 1.00000 |

| Entropy Ratio Stat. ~ 101.74330  76.47416  .00000 |

| Bayes Info Criterion ~ 2.76700 2.97244  3.59418 |
| BIC(no model) - BIC .82718 62174 .00000 |
| Pseudo R-squared .09552 .00000 .00000 |

| Pct. Correct Pred. 60.97561 .00000  25.00000 |

| Means: y=0 y=1 y=2 y=3 y=4 y=5 y=6 y>=7]

| Outcome .6179 .0894 .1545 .1382 .0000 .0000 .0000 .0000 |
| Pred.Pr .6179 .0894 .1545 .1382 .0000 .0000 .0000 .0000 |

| Notes: Entropy computed as Sum(i)Sum(j)Pfit(i,j) *logPfit(i,j). |

| Normalized entropy is computed against MO. |
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| 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. |

+ +

| |
T T

| Partial derivatives of probabilities with |

| respect to the vector of characteristics. |

| They are computed at the means of the Xs. |
| Observations used for means are All Obs. |
| A full set is given for the entire set of |

| outcomes, Y =0toY = 3. |

| Probabilities at the mean vector are |

| 0=.672 1=.0552=.136 3= .137 |

| | | | | | |
T T T T T T T

|[Variable| Coefficient | Standard Error |b/St.Er.|P[|Z|>z]|Elasticity]|

| | | 1 | | |
T T T T T T T

| +Marginal effects on Prob[Y = 0] |
|Constant|  .43231%** 11856947 3.646 .0003 |

[F1 | .05173 04409455  1.173 2407 .12512D-07|
[F2 | -.01239 04465341  -277 .7815 -.14978D-08|
[F3 | .02138 04436556 482 .6299 -.51705D-08|
[F4 | -.05413 04682967 -1.156 .2477 .19639D-07
X1 | .01286 02008698  .640 .5222 .0856574|
D1 | -.15363 13309032 -1.154 .2484 -.0445875]

D2 | -.14635 10611572 -1.379 1679 -.1114943]
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e +Marginal effects on Prob[Y = 1] \
|Constant| -.04334 05498900 -.788 .4306 |

[F1 | -.00315 02072963  -.152 .8792 -.93479D-08|
[F2 | -.04249* 02228274 -1.907 .0565 -.63016D-07
[F3 | -.00721 02105859  -342 .7320 .21392D-07|
[F4 | .03020 02284073 1.322 .1861 -.13438D-06]
X1 | -.01404 00932785 -1.505 .1323 -1.1470851|
D1 | .04630 04779140 969 .3327 .1647856|
D2 | -.01725 04389578  -393 .6944 -.1611544|
tmmmmmm- +Marginal effects on Prob[Y = 2] \

|Constant| -.30522%** 08564336 -3.564 .0004 |

[F1 | .00165 03213436 .051 .9592 .19648D-08|
[F2 | .05379* 02944828  1.827 .0677 .32110D-07|
[F3 | -.00603 02784002 -.217 .8284 .72042D-08]
[F4 | -.00729 03150822 -.231 .8170 .13056D-07|
X1 | .01146 01357052  .845 .3982 .3770557|
D1 | .17518%* .09819049 1.784 .0744 2509533
D2 | .15662%* 08776723  1.784 .0743 .5889630|
Femmmeee +Marginal effects on Prob[Y = 3] |
|Constant| -.08375 08673969  -.966 .3343 |

[F1 | -.05023* 02927884 -1.715 .0863 -.59753D-07|
[F2 | .00108 03270568  .033 .9735 .64508D-09|
[F3 | -.00813 03374240 -.241 .8096 .96731D-08|
[F4 | .03122 03769669  .828 .4076 -.55711D-07|
X1 | -.01028 01487201 -.691 .4894 -.3369799|
ID1 | -.06785 10478666  -.647 5173 -.0968573|

D2 | .00698 07234175  .096 .9232 .0261452]
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+ + +

| Note: nnnnn.D-xx or D+xx => multiply by 10 to -xx or +xx.

| Note: *** ** * = Sjonificance at 1%, 5%, 10% level.

+ +

Marginal Effects Averaged Over Individuals

4 . L 1 4+
T T T T T

Variable] Y=00| Y=01| Y=02| Y=03|

Il | Il ! |
T T T T T

ONE | .4345| -.0586| -.3071 | -.0688 |
F1 | .0491| -.0036| .0024] -.0480 |
F2 | -.0022] -.0582| .0565| .0038 |
F3 | .0224| -.0098 | -.0057 | -.0070 |
F4 | -.0590| .0409| -.0091| .0273
X1 | .0155] -.0191| .0124 -.0088 |
DI | -.1674| .0647| .1768| -.0740 |
D2 | -.1408 | -.0235] .1598| .0045 |

| | 1 1 |
T T T T T

Averages of Individual Elasticities of Probabilities

Il | 1 | |
T T T T T

Variable] Y=00| Y=01| Y=02| Y=03

Il | 1 ! |
T T T T T

ONE | .7473| -.6863 | -2.1367 | -.5085 |

F1 | -.0221] -.0221] -.0221 | -.0221 |
F2 | -0722] -.0722] -.0722| -.0722 |
F3 | -.0044 | -.0044 | -.0044 | -.0044 |
F4 | -.0361| -.0361]| -.0361 | -.0361 |
X1 | .1022[-1.1305| .3936] -.3204 |

DI | -.0921| .1173| .2034| -.1444 |

D2 | -.1521] -2018| .5483 | -.0145 |

+ + + + +
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Frequencies of actual & predicted outcomes

Predicted outcome has maximum probability.

Predicted

Actual 0 1 2 3| Total

Total 108 12 2 1| 123
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