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. probit y x1 x2 x3 x4
Iteration @: log likelihood = -248.43455
Iteration 1: log likelihood = -150.03919
Iteration 2: log likelihood = -147.48531
Iteration 3: log likelihood = -147.46882
Iteration 4: log likelihood = -147.46881
Probit regression Number of obs = 400
LR chi2(4) = 201.93
Prob > chi2 = 0.0000
Log likelihood = -147.46881 Pseudo R2 0.4064
y Coef. Std. Err. z P>|z| [95% Conf. Interval]
x1 .3590739 .0371539 9.66 0.000 .2862536 .4318941
x2 -.8525746 .144481 -5.90 ©0.000 -1.135752 -.569397
x3 -.5735764 .2202882 -2.60 0.009 -1.005333 -.1418195
x4 -1.248569 .226762 -5.51 ©0.000 -1.693014 -.8041238
_cons 1.45664 .2037279 7.15 ©.000 1.057341 1.85594
. findit fitstat
. fitstat
Measures of Fit for probit of y
Log-Lik Intercept Only: -248.435 Log-Lik Full Model: -147.469
D(395): 294,938 LR(4): 201.931
Prob > LR: 0.000
McFadden's R2: 0.406 McFadden's Adj R2: 0.386
Maximum Likelihood R2: 0.396 Cragg & Uhler's R2: 0.557
McKelvey and Zavoina's R2: 0.649 Efron's R2: 0.446
Variance of y*: 2.775 Variance of error: 1.000
Count R2: 0.818 Adj Count R2: 0.416
AIC: 0.762 AIC*n: 304.938
BIC: -2071.691 BIC': -177.966
. estat clas o Oven)l test
- Le ~chi square fest » eiuHa 10].93 vith P vale ef“k to
Probit model for y
¢.000, e o M
e T4 e b tuptel Hat o pbrabry varsble o e b O
Classified D ~D Total /q,mlnn( varable
+ 251 49 300 +e
- 24 76 100 "IhJNMVaI jf
- All esphitetories voralle hwe p valus ks fheu 0.05 i
Total 275 125 400 i
= - 3t ey Yt esch oArombis 9 - o el eyt wrnLE.
Classified + if predicted Pr(D) >= .5 y 0{ R,_
True D defined as y != @ wa a %
- Pseuds R cival to o40t
Sensitivity Pr( +| D) 91.27% 5 i+ M’/ﬁl
specificity Pr( -|~D)  60.80% = Hygher f’Mﬂ thin Lot medel . Tt mans fhot b
Positive predictive value Pr( D| +) 83.67% h” l\lll'uf '-M,)W,L
Negative predictive value Pr(~D| -) 76.00%
* Comted R” g /
False + rate for true ~D Pr( +|~D)  39.20% N o phome 9145/
False - rate for true D pPr( -| D) 8.73% /h’”’! av M o4 7
False + rate for classified + Pr(~D| +) 16.33%
False - rate for classified - Pr( D| -) 24.00%
Correctly classified 81.75%




2.

. logit y x1 x2 x3 x4

6004 640574

Iteration ©: log likelihood = -248.43455
Iteration 1: log likelihood = -154.06753
Iteration 2: log likelihood = -148.00091
Iteration 3: log likelihood = -147.90887
Iteration 4: log likelihood = -147.90869
Iteration 5: log likelihood = -147.90869
Logistic regression Number of obs = 400
LR chi2(4) 201.05
Prob > chi2 = 0.0000
Log likelihood = -147.90869 Pseudo R2 = 0.4046
y Coef. Std. Err. z P>|z| [95% Conf. Interval]
x1 .6299401 .0708979 8.89 ©0.000 .4909828 .7688974
x2 -1.488248 .2597744 -5.73 0.000 -1.997396  -.9790992
x3 -.9562902 .3882611 -2.46 0.014 -1.717268 -.1953124
x4 -2.155321 .4055058 -5.32 ©.000 -2.950097 -1.360544
_cons 2.5165 .3714373 6.78 ©.000 1.788496 3.244503
. fitstat
Measures of Fit for logit of y
Log-Lik Intercept Only: -248.435 Log-Lik Full Model: -147.909
D(395): 295.817 LR(4): 201.052
Prob > LR: 0.000
McFadden's R2: 0.405 McFadden's Adj R2: 0.385
Maximum Likelihood R2: 0.395 Cragg & Uhler's R2: 0.555
McKelvey and Zavoina's R2: 0.622 Efron's R2: 0.445
Variance of y*: 8.707 Variance of error: 3.290
Count R2: 0.818 Adj Count R2: 0.416
AIC: 0.765 AIC*n: 305.817
» Ovensll fest

-1 -Chi sqat st oqads 10 27105 with p b egals o om0
~1} ep bo interpreted it N u,)lun;fuy wizble v Yo ap’#u a/:ym’art' vorbHo.

o Tndiadin| fest
- All eqhiptory variable have, Pvaivg less thoy 0.05

~Thmesns fhat €ach of varable con use 1o exphih defrodent vaviable.

 psedy B .
~Preudo R c,val tv 0.405S

= oty prevds R Hhon Prr‘nf mods| . TH inean Thet frvbﬂ W'/ﬂ/ has loner likelheod .

» candod B>
~Molel e expon outeare by v1.97

oodnesy o At of tw model, rﬂ\nf nedel is beer Hhon logt model sme p

Hhan lo’rf mado) - Frebt medo] an exphin Yo &b hetHer flom [,/ri medel.

rtl*‘f hm/o[ ,"A} I\I/IW ,Saa(l %1.



b0 640570

. probit y, nolog

Probit regression Number of obs = 400
LR chi2(@) - 0.00

Prob > chi2 = i

Log likelihood = -248.43455 Pseudo R2 = 0.0000
y Coef. Std. Err. z  Pz| [95% Conf. Interval]

_cons .4887764  .0654634 7.47 0.000 .3604706 .6170822

ovonl] LRtest s2(h L -hL))

= 2. (- 147 44951+ 24%.43455)
22003 & p-v:‘vl, z0.000



. mfx, predict(xb)
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Marginal effects after logit
y = Linear prediction (log odds) (predict, xb)
variable dy/dx Std. Err. z P>lz| [ 95% C.I. ] X
x1 .6299401 .0709 8.89 0.000 .490983 .768897 .454973
x2 -1.488248 .25977 -5.73 0.000 -1.9974 -.979099 .809344
x3 -.9562902 .38826 -2.46 0.014 -1.71727 -.195312 .556712
x4 -2,155321 .40551 -5.32 0.000 -2.9501 -1.36054 -.119684
n
T:2.52 4 0.b2 (0-4S)~(.4910.51) ~ 0-96(0.56) 4 2./4(0.12)
s 3
. mfx
Marginal effects after logit
y = Pr(y) (predict)
= .7898763
variable dy/dx Std. Err. z P>lz| [ 95% C.I. ] X
x1 .1045522 .01146 9.12 0.000 .082083 .127022 .454973
X2 -.247007 .04388 -5.63 0.000 -.333011 -.161003 .809344
x3 -.1587171 .06397 -2.48 0.013 -.2841 -.033334 .556712
x4 -.3577223 .06679 -5.36 ©.000 -.488633 -.226812 -.119684
. mfx, at(median)
Marginal effects after logit
y = Pr(y) (predict)
= .84127022
variable dy/dx Std. Err. z P>lz| [ 95% C.I. ] X
x1 .0841188 .00961 8.76 0.000 .065292 .102946 .655749
x2 -.1987326 .03349 -5.93 0.000 -.264373 -.133093 .692745
X3 -.1276979 .04944  -2.58 0.010 -.224597 -.030799 .488768
x4 -.28781 .05616 -5.12 ©.000 -.397881 -.177739 -.109732




. mfx, at(e.5 1 0.5 0)

Marginal effects after logit

y = Pr(y) (predict)

= ,70372027
variable dy/dx  Std. Err. z P>lz| [ 95% C.I. ]
x1 .1313413 .01481 8.87 0.000 .102307 .160376 .5
X2 -.3102967 .0596 -5.21 0.000 -.427116 -.193478 1
X3 -.1993846 .07892 -2.53 0.012 -.354074 -.044695 .5
X4 -.4493802 .09126 -4.92 0.000 -.628243 -.270518 0
. estat clas
Logistic model for y
True
Classified D ~D Total
+ 251 49 300
- 24 76 100
Total 275 125 400
Classified + if predicted Pr(D) >= .5
True D defined as y != 0
Sensitivity Pr( +| D) 91.27%
Specificity Pr( -|~D) 60.80%
Positive predictive value Pr( D| +) 83.67%
Negative predictive value Pr(~D| -) 76.00%
False + rate for true ~D Pr( +|~D)  39.20%
False - rate for true D Pr( -| D) 8.73%
False + rate for classified + Pr(~D| +) 16.33%

False - rate for classified -

Pr( D| -) 24.00%

Correctly classified

8

1.75%

6004640576



. estat clas, cut(0.7)

Logistic model for y

6004640570

True
Classified D ~D Total
+ 217 24 241
E 58 101 159
Total 275 125 400
Classified + if predicted Pr(D) »>= .7
True D defined as y != @
Sensitivity Pr( +| D) 78.91%
Specificity Pr( -|~D) 80.80%
Positive predictive value Pr( D| +) 90.04%
Negative predictive value Pr(~D| -) 63.52%
False + rate for true ~D Pr( +|~D) 19.20%
False - rate for true D Pr( -| D) 21.09%
False + rate for classified + Pr(~D| +) 9.96%
False - rate for classified - Pr( D| -) 36.48%
Correctly classified 79.50%




