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--> RESET

--> READ;FILE="C:\Users\agri_econs\Desktop\Qshop----2-.x1s"$
-->LOGIT ;Lhs=Y;Rhs=ONE, INFORCHA, INC ,KNOWL, CAPIT, TRUST ;Hold;Margin$
Normal exit from iterations. Exit status=0.

Multinomial Logit Model
Maximum Likelihood Estimates
Model estimated: Jul 09, 2013 at 02:49:18PM.

| |

| |

| |

| Dependent variable Y |

| Weighting variable None |

| Number of observations 60 |

| Iterations completed 6 |

| Log likelihood function -17.12738 |

| Restricted log likelihood -27.03367 |

| Chi squared 19.81259 |

| Degrees of freedom 5 |

| Prob[ChiSgd> value] = .1355070E-02 |

| Hosmer-Lemeshow chi-squared = 6.82359 I

| P-value= .55578 with deg.fr. = 8 |

e +

fom—————— fmm e~ o - o o fom = +

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

fom— o~ - o e fom - +

Characteristics in numerator of Prob[Y = 1]

Constant -6.374430159 2.1513517 -2.963 .0030
INFORCHA 2.425811726 1.2176302 1.992 .0463 1.1500000
INC 2.645325059 .99032189 2.671 .0076 .16666667
KNOWL .8717875532 1.2607740 .691 .4893 .66666667
CAPIT -.5441240472 .95179378 -.572 .5675 .60000000
TRUST 1.083919905 1.1663622 .929 .3527 .63333333

e +

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

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.

| I
| |
| Criterion F (log L) -17.12738 -27.03367 -41.58883 |
| LR Statistic vs. MC 19.81259 .00000 .00000 |
| Degrees of Freedom 5.00000 .00000 .00000 |
| Prob. Value for LR .00136 .00000 .00000 |
| Entropy for probs. 17.12738 27.03367 41.58883 |
| Normalized Entropy .41183 .65002 1.00000 |
| Entropy Ratio Stat. 48.92290 29.11032 .00000 |
| Bayes Info Criterion 54.72648 74.53907 103.64938 |
| BIC - BIC(no model) 48.92290 29.11032 .00000 |
| Pseudo R-squared .36644 .00000 .00000 |
| Pct. Correct Prec. 91.66667 .00000 50.00000 |
| Means: y=0 y=1 y=2 y=3 yu=4 y=5, y=6 y>=7 |
| Outcome .8333 .1667 .0000 .0000 .0000 .0000 .0000 .0000 |
| Pred.Pr .8333 .1667 .0000 .0000 .0000 .0000 .0000 .0000 |
| I
| |
| I
| I
| I
| |
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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 it P +
Fomm Fmmm e o fom Fomm Fomm——————— +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X|
fom Fmmm e o T tmm——————— fomm————— +
Characteristics in numerator of Prob[Y = 1]
Constant -.5712083053 .20168962 -2.832 .00406
INFORCHA .2173753215 .12650243 1.718 .0857 1.1500000
Marginal effect for dummy variable is P|1 - P|O.
INC .4340567012 .20283890 2.140 .0324 .16666667
Marginal effect for dummy variable is P|1 - P|O.
KNOWL .7054611132E-01 .90326055E-01 .781 .4348 .66666667
Marginal effect for dummy variable is P|1 - P|O0O.
CAPIT -.5119061055E-01 .95169488E-01 -.538 .5907 .60000000
Marginal effect for dummy variable is P|1 - P|O.
TRUST .8852364838E-01 .86567486E-01 1.023 .3065 .63333333

(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

B it L e L e +

| Marginal Effects for|

fmm - o +

| Variable | All Obs. |

fom - o +

| ONE | =.57121 |

| INFORCHA | 21738 |

| INC | 43406

| KNOWL | .07055 |

| CAPIT | -.05119

| TRUST | 08852 |

o —— o +

e +
| Fit Measures for Binomial Choice Model |
| Logit model for variable Y |
e +
| Proportions PO= .833333 Pl= .166667 |
| N = 60 NO= 50 Nl= 10 |
| LogL = -17.12738 LogL0 = -27.0337 |
| Estrella = 1-(L/L0)"~(-2L0/n) = .33720 |
e +
| Efron| McFadden | Ben./Lerman |

| .40037 | .36644 | .83288 |
| Cramer | Veall/Zim. | Rsqrd ML |
| .39837 | .52372 | .28123 |
B ettt e e +
| Information Akaike I.C. Schwarz I.C. |
| Criteria .77091 58.82083 |
e +

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.

Threshold value for predicting Y=1 = .5000
Predicted

________________ + -_———
Actual 0 1 | Total
________________ + —_————

0 49 1 | 50

1 4 6 | 10
________________ + o —
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Sensitivity = actual 1ls correctly predicted 60.000%
Specificity = actual 0s correctly predicted 98.000%
Positive predictive value = predicted 1ls that were actual 1s 85.714%
Negative predictive value = predicted 0Os that were actual Os 92.453%
Correct prediction = actual 1ls and 0Os correctly predicted 91.667%

False pos. for true neg. = actual 0Os predicted as 1s 2.000%
False neg. for true pos. = actual ls predicted as Os 40.000%
False pos. for predicted pos. = predicted 1ls actual Os 14.286%
False neg. for predicted neg. = predicted 0Os actual 1s 7.547%

False predictions = actual 1s and 0s incorrectly predicted 8.333%
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