MYlATMEANILATHFANEaTUIMIIERuTALTIUA U zaugNNAY

P
TuNunmManasuaslszing lng

SIANUT
YD

10T RATWNRAIBAS

1 a a a a a L a a { 1 é
e almAaINgIaY WNINRpAIwASUNTA e 1ialdusiunilsrasnsdinm
URANFATIYATHIMNFATIMIT TR M2 TUATHINFATINTIANT

WL NN 2551



MYlATMEANILATHFANEaTUIMIIERuTALTIUA U zaugNNAY

P
TuNunmManasuaslszing lng

ST RNWD
R

1AL DATWNAIWAT

LRWAADI MTAINYIRY URIINLIRLATUATUNTI L3l LNDLT aIWRIIUINITANEN
mwﬁﬂgmﬂ%m@’]Lﬂmgmamwmﬁmsﬁ@ VN ITUATHIAFAINTIANT
WOBNNAY 2551

a = Qf | ~ g a a
NUENDLWUDINMIAINYIAY ﬂ‘%umumﬂsW



MYlATMEANILATHFANEaTUIMIIERuTALTIUA U zaugNNAY

P
TuNunmManasuaslszing lng

UNAALD
U

1AL DATWNAIWAT

1 g a A s a Q a a { I 1 é
lwuadalIMaINgIaY ¥nIneaseIuasunsIlsal ivaidudiunitirasnmsfinm
aunangaTlIyaIaTIMETIMIL TR UITUATHIMEATNNITIANS

NHBENIAN 2551



131030 AATNAIUAS. (2551). mfumnﬁmﬂmygmzm{‘z/aommﬁm?mr@mz/unﬁ
1/5:&7_/@77nﬁ'ﬂuﬁuﬁﬂmnmmaaﬂngwa'l‘nz/.miﬁwuf ..
(AIHFAAATNNTIANT). NFINNY: DA INeqs amInsaoeiuaiunsila.

&al a & & &
ﬂ?'ﬂ?iﬂ‘ﬂﬂ%ﬂ‘]&lﬂmiuwuﬁ T IDIFRGINANIY Q7. Lif]ﬂk qmmm.

asfinufariu ﬁmﬂmjmmmﬁ'ammuumﬂg’jﬂ‘@lumiﬁhm’fﬁummmm;&”ﬂsmu
aNnA1 ﬂﬁmuwﬁv’oLL@iaﬁmauﬁoﬂagﬁu Wasmammausiisodudsamslwiaema 151
AlganslumatsznauR B nssumeman AnEanEmeNINLTINg 813790 NFIR UL
anuguLisvesgszauannds d13raanuavlaiuinraisy arenaniieTiaanns
Pdusassuiglszaugnaasludanlng laginnms@nsngudaiadne 3 ngu Ae nga

Qﬂi:auﬁ'ﬂ mjﬁmﬁw WRSNRUAEUEN

HamIansn193dnudn danmiitedurarsludaiu sulngdudasidad
TFUNAIULA W.f. 2540 ANTILAIIZHINANVILRUAT I UATLARZUTZLAN %1%5’&@171@&%1\11@1”
° A o A i\ o o o A ' { ' [ Aa o A o {
a’mﬁlswmaumﬁmm’mlﬂumaﬂmﬁaﬂwsﬁamwﬁuﬁagamﬂ ‘Lummzm@q‘nﬂm FIAAIN
(%] 1 1 1 { 1 Q ' g: ‘;’ 1 @ { a ‘2/
5gmaﬁnm:mauaqumsﬁaummﬁagmﬂw%avlwuu Yo gNUANULTIRIENLAATY
v dl s =} o a v dl o I v g =) = =Y
FweIadltiuaTSanannIda I Fua NI niuaasltluasiTan wazaaIIusaLse
AN v A ' = ' ° A a o A v o ° ' Aa v Ao &
AlasufainNusnwadanisinlTaguarlunuranla Sudrnuraauwansiidnln
A o > Qs a d'u/ 1 1 A 1 o dq, a £ dq,
Hadszdnin sandurarssguisiig ldissnademaih lyTedudlunuiei laganz

o Ad4A o ’~ = a oA & o ° ' Yy @ a
ATALATINTIIWIRINITNNIN ABI At NINaNINT U mmmmyaqﬂnsm“LWW’]am'mu
dlﬂ/ 1 1 =) 1 o dw a U dg‘ v ed Idl s
oLruNIguIadne ldiissnadanisin lddefualunuied lagawiziunaslng n'lasy
AMULFIRILEWIAUIN TIBINMUNLLRDEN LATDILLLBNITYY BNANEN 8O TUIUTALTLN LT
=} 1 = 1 o ﬁq‘ =) v dql v v v v lﬁl l-'-sl =) v
fadunganadanisrinldaasuelunuaile wazgarinaudaIa e FIT1O T L
¥ { Q Qs = IQ/ 1 ¥ a U v d d
%mmﬁ@ammﬁmﬁm_muamwwu"mmyﬁigmamu ALFENNIINTAFUAT LALNIIATINTS
winuu drlginslunisdsenauiTannisaauiun wudn mswieiaaadllzinelunns
ﬂszﬂauﬁ%ﬂwgaﬁq@ LARUANAE 68,100 LN iadaammamwﬂﬁﬁ@iﬂ%ﬁhﬂmﬁmwa:
42 950 U LLa:mamEamwﬁ@iﬂf’ﬁdﬁm‘hﬁ'qmaﬁﬂﬂwa: 22,050 UV ANHHLTIRIAN-
LATHINY VAINGUAADULUUFOUDIN WU ;j@a'uLLuuaaummaulmy'L‘fluLWﬂmsJ 278
2N 40- 49 T U3znauaTWINBAINIIN ANRNUIznavua1Tw 10-49 15 she'lduag
ATaLUATIGALAanaNIN 5,000 UM AUMTANIlWIzAUUTENANEY ITWIBINITN L
[V ' & = 2 A a o A o o A @
asauafd@nlng 4 aululy uazaimiilimndnluasevainegluivGen  Nagerduves
Aaavuuuseuniwdiulng ldsuanudenisainannisunsdn aniudetng lsaSeu
o o [~3 A A o 6 1] s a a 1 A o v A s
AWSULALNTNG vIanandad b laTUamnuREAI8IaY LAz RUAIIUNNEIBIT1IWIBINALA8IN

A P a A a ! A o v a o a £
Lﬂiaduaﬂizﬂa‘uaﬂjw‘luLﬁmmF;ILaElLLﬂzLﬁEm’]EIU’]G&’)%LQEIN‘-D’]WJ%ITWGLQEldﬂu NITIURIND



Iuﬁa%imﬁmﬁauﬁzwma%iﬂmmammao mulmy'vlliﬁam%ﬂﬁ"lﬁ%'um@L%Uﬁnﬂqmﬁ'ﬂ WAz
"lajﬁam%mﬁﬂ%emﬁ]’mqﬂﬂﬁ'ﬂ MTIATIEHEATUIHTALTY WU GILATIONITA 1 — 19
duszruApdudsiunssdurairsludasi@uis 18 sun13 Gifles 1 318017 fAe
um3R 18 srsansan eazlaiiAn 15,000 Ui naudadeldauadanlnaliidu
W% 36,751.44 1N

o

L% U Aa = v 1 a; nl' U s a

TolauaLusraIfviniae fe lﬁﬁmmﬂmwmimﬂmmaoﬂiuﬂgauﬁlmamw
NI YIS WTALTYFIRTUAITANITAN LA LNALALINAN LaINNITANEY Aa 36,751.44 1N
fnTunisvindasluasidall ;ﬁfﬁ'ﬂLLuzﬁﬂﬁ’L*‘ﬁmﬁ;wé’aasmvl,ajﬁfaﬂﬂ’j’] 400 @889 ¥inns

franueulasuSurarslwnulssinnan LLa:Lﬂﬁuuﬁuﬁmﬁ%’ﬂﬂﬂh{]ﬁmﬂﬁu



THE ECONOMIC ANALYSIS OF THE COMPENSATION TO THE FLOODING
VICTIMS IN THE CENTRAL AREA OF THAILAND

AN ABSTRACT
BY
WARAPORN CHATPATTANASIRI

Presented in Partial Fulfillment of the Requirements for the
Master of Economics Degree in Managerial Economics
at Srinakarinwirot University

May 2008



Waraporn Chatpattanasiri. (2008). The Economic Analysis of The Compensation to
The Flooding Victims in The Central Area of Thailand. Master’s Project ,
M.Econ. (Managerial Economics). Bangkok: Graduate School,
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Sukaromana.

The research aims to review the system of government compensation
rate for victims of flooding that is used from the past until now; in order to survey
goods prices that be paid for the compensation; to survey the funeral expenditure
in Buddhism, Islam and Christianity; to study the socio-economics of flooding
victims; to survey the damage and life loss; to survey the willingness to accept
the compensation; and to find out a better compensation rate. This research
focuses on three target groups; the Flooding Victims, the Grocery Shops, and the

Religious Place (temple, mosque and church).

The research has shown that most of current compensations were the
same rate as in 1997. The study of goods price presented that ; (1) Construction
shop : the payment can either compensate the cost of damage or not depends
on the loss condition, (2) Household equipment shop : the compensation for this
category is adequate, (3) Grocery store : the payment for grocery goods is not
sufficient especially for the big family victims, (4) Electric shop : the compensation
is not enough to pay goods especially from severe damage in large
accommodation, (5) Cloth shop : the compensation is still enough to pay student
uniform, and (6) Bed shop : the goods price in this category is rather high, the
compensation can absorb only half of goods price. The study of funeral
expenditure presented that funeral expense ranks from Christianity, Buddhism,
and Islam (868,100, B42,950, and B22,050). For the socio-economics of flooding
victims, most victims were 40-49 years-old men whose occupation were
agriculturist, farm 10-49 Rais owner; less than B5,000 household income per

month; below primary school level; over 4 members of the family, half of them



studied in school. For the study of damage and the life loss in family, most
victim’s accommodations were partly damaged from flooding, and the proportion
of the number of partly damaged rice barn is approximated to the undamaged
rice barn. Furthermore, the proportion of the partly damaged working equipment
is approximate to the undamaged working equipment. After analyzed for the new
compensation from item 1-19, the victims agree with the current compensation for
18 items, but they disagree with only 1 item (item 18) : the funeral expenditure

that had been paid for B15,000 each, and they request the new rate B36,751.

For the recommendation, the government should improve the
compensation for funeral expenditure to meet the outcome from this research
(B36,751.44). For the advance research, the researcher suggests that the more

samplings and the more different disasters and locations are required.
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PROBIT; Lhs=Cl;Rhs=0ONE,Al;Hold$
Normal exit from iterations.

Exit status=0.

98

e +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 28, 2008 at 10:13:10PM.
Dependent variable Ccl
Weighting variable None
Number of observations 200
Iterations completed 31
Log likelihood function -.4073408E-12
Restricted log likelihood -73.38500
Chi squared 146.7700
Degrees of freedom 1
Prob[ChiSqgd > value] = .0000000
Results retained for SELECTION model.
e +
e ——— e e tmm————— tmm———— tmm e ——— +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e e e e e ——— e +
Index function for probability
Constant 7.889774475 243672.12 .000 1.0000
Al -.5137538602E-03 14.492493 .000 1.0000 5075.0000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
e +
Fit Measures for Binomial Choice Model
Probit model for variable C1
e +
Proportions PO= .120000 P1= .880000
N = 200 NO= 24 Nl= 176
LogL = .00000 LogLO = -73.3850
Estrella = 1-(L/L0O)"(-2L0/n) =1.00000
o +
Efron McFadden Ben. /Lerman
1.00000 1.00000 1.00000
Cramer Veall/Zim. Rsgrd_ML
1.00000 1.00000 .51994
- +
Information Akaike I.C. Schwarz I.C.
Criteria .02000 10.59663
- +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 24 0 24

1 0 176 176
________________ + [ —
Total 24 176 | 200

Sensitivity =

Correct prediction =

actual 1ls correctly predicted

Specificity = actual Os correctly predicted

Positive predictive value = predicted 1s that were actual 1s
Negative predictive value = predicted 0s that were actual Os
actual 1ls and 0Os correctly predicted
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Prediction Failure

False pos. for true neg. = actual Os predicted as 1s .000%
False neg. for true pos. = actual 1ls predicted as 0s .000%
False pos. for predicted pos. = predicted 1ls actual Os .000%
False neg. for predicted neg. = predicted 0s actual 1s .000%
False predictions = actual 1ls and 0Os incorrectly predicted .000%

--> SELECTION; Lhs=HWTAC; Rhs=ONE, INCOME, EDUCATIO, EDUMEMBE; Limits$
Estimated correlation is outside the range -1 < r < 1. Using 1.0

Sample Selection Model
Probit selection equation based on C1

Selection rule is: Observations with C1 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 24 24 .0
e +
o +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = HWTAC Mean= 222891.6667 , S.D.= 188147.2479
Model size: Observations = 24, Parameters = 5, Deg.Fr.= 19
Residuals: Sum of squares= .5824932353E+12, Std.Dev.= 175092.94303
Fit: R-squared= .096299, Adjusted R-squared = -.09395
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 191 = .51, Prob value = .73176
Diagnostic: Log-L = -321.0049, Restricted(b=0) Log-L = -325.0233
LogAmemiyaPrCrt.= 24.335, Akaike Info. Crt.= 27.167
Standard error corrected for selection..... .81893E+11
Correlation of disturbance in regression
and Selection Criterion (Rho).............. -1.0000
- +
o ———— o — o o o ————— o +
|Variable | Coefficient |Standard Error |b/St.Er.|P[|Z]|>z] |Mean of X|
e ———— e e e ——— e ———— e ——— +
Constant 205620.2313 .49209890E+11 .000 1.0000
INCOME 3.422179846 2342858.8 .000 1.0000 8333.3333
EDUCATIO -8599.890585 .46535306E+10 .000 1.0000 9.2500000
EDUMEMBE 93196.57583 .35951013E+11 .000 1.0000 .66666667
LAMBDA -.1444594266E+18 .44128845E+24 .000 1.0000 -.42719312E-13

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

n3suldsunINEusALIEI18N1IN 2

--> PROBIT;Lhs=C2;Rhs=0ONE, A2;Holds$
Normal exit from iterations. Exit status=0.

Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 28, 2008 at 11:17:17PM.

Dependent variable Cc2
Weighting variable None
Number of observations 200

Iterations completed 35
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Log likelihood function -.3578249E-12
Restricted log likelihood -138.2692

Chi squared 276.5384
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.

ndex function for probability
Constant 7.848854246 267987.12 .000 1.0000
A2 -.1515816297E-02 45.689616 .000 1.0000 38125.000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

Fit Measures for Binomial Choice Model
Probit model for variable C2

Proportions PO= .470000 P1= .530000
N = 200 NO= 94 Nl= 106
LogL = .00000 LogLO = -138.2692
Estrella = 1-(L/L0O)"(-2L0/n) =1.00000

Efron McFadden Ben./Lerman
1.00000 1.00000 1.00000
Cramer Veall/Zim. Rsqgrd_ML
1.00000 1.00000 .74910

Information Akaike I.C. Schwarz I.C.
Criteria .02000 10.59663

Frequencies of actual & predicted outcomes

Predicted outcome has maximum probability.

Threshold value for predicting Y=1 = .5000
Predicted

Sensitivity = actual 1ls correctly predicted 100.000%
Specificity = actual 0s correctly predicted 100.000%
Positive predictive value = predicted 1ls that were actual 1s 100.000%
Negative predictive value = predicted 0s that were actual 0s 100.000%
Correct prediction = actual 1ls and 0s correctly predicted 100.000%

False pos. for true neg. = actual 0Os predicted as 1s .000%
False neg. for true pos. = actual 1ls predicted as 0Os .000%
False pos. for predicted pos. = predicted 1ls actual Os .000%
False neg. for predicted neg. = predicted 0s actual 1s .000%
False predictions = actual 1ls and 0Os incorrectly predicted .000%

-=-> SELECTION; Lhs=HWTAC; Rhs=ONE, AGE, LANDS, INCOME, EDUCATIO; Limits$
Estimated correlation is outside the range -1 < r < 1. Using 1.0

Sample Selection Model
Probit selection equation based on C2
Selection rule is: Observations with C2 = 0
Results of selection:
Data points Sum of weights
| Data set 200 200.0
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| Selected sample 94 94.0
e +
o +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = HWTAC Mean= 160219.1489 , S.D.= 127245.8344
Model size: Observations = 94, Parameters = 6, Deg.Fr.= 88
Residuals: Sum of squares= .1330899099E+13, Std.Dev.=122979.07708
Fit: R-squared= .055895, Adjusted R-squared = .00225
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 5, 88] = 1.04, Prob value = .39822
Diagnostic: Log-L = -1231.9385,Restricted(b=0) Log-L =-1237.7419
LogAmemiyaPrCrt.=23.501, Akaike Info.Crt.= 26.339
Standard error corrected for selection..... .27619E+11
Correlation of disturbance in regression
and Selection Criterion (Rho).............. 1.0000
- +
o ———— o — o o o o ———— +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z] | Mean of X|
e ———— e T e ——— e ——— e +
Constant 210182.0925 .18967730E+11 .000 1.0000
AGE -828.2415018 .25805488E+09 .000 1.0000 49.893617
LANDS -104.8393682 .11799006E+09 .000 1.0000 32.712766
INCOME 3.871302821 420811.34 .000 1.0000 5957.4468
EDUCATIO -3420.605213 .12018713E+10 .000 1.0000 7.9574468
LAMBDA .9909045003E+17 .26951912E+24 .000 1.0000 -.10628574E-13

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

nsulilsunsutusatsasianisn 3

--> PROBIT;Lhs=C3;Rhs=0ONE, A3;Holds$
Normal exit from iterations. Exit status=0.

o +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 28, 2008 at 11:40:15PM.
Dependent variable C3
Weighting variable None
Number of observations 200
Iterations completed 32
Log likelihood function -.7304157E-12
Restricted log likelihood -123.0083
Chi squared 246.0166
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
B T +
o ———— o — o ———— o o ——— o —————— +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z|>z] |Mean of X|
e ——— e T tmm————— e ——— tmm————— +
Index function for probability
Constant 7.838862129 225173.24 .000 1.0000
A3 -.3748186439E-02 77.529242 .000 1.0000 2935.0000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
e +

| Fit Measures for Binomial Choice Model |



| Probit model for variable C3

gy +
Proportions PO= .305000 Pl= .695000
N = 200 NO= 61 Nl= 139
LogL = .00000 LogLO = -123.0083
Estrella = 1-(L/L0O)"(-2L0/n) =1.00000

gy +
Efron McFadden Ben./Lerman
1.00000 1.00000 1.00000
Cramer Veall/Zim. Rsgrd_ML
1.00000 1.00000 .70773

o +
Information Akaike I.C. Schwarz I.C.
Criteria .02000 10.59663

o +

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

Threshold value for predicting Y=1 = .5000
Predicted
________________ + —_—————
Actual 0 1 | Total
________________ + —_—————
0 61 0 61
1 0 139 139
________________ + —_—————
Total 61 139 | 200
Analysis of Binary Choice Model Predictions Based on Threshold =.5000
Prediction Success
Sensitivity = actual 1ls correctly predicted 100.000%
Specificity = actual 0Os correctly predicted 100.000%
Positive predictive value = predicted 1ls that were actual 1s 100.000%
Negative predictive value = predicted 0s that were actual 0s 100.000
Correct prediction = actual 1ls and 0s correctly predicted 100.000
Prediction Failure
False pos. for true neg. = actual 0s predicted as 1s .000
False neg. for true pos. = actual 1ls predicted as 0Os .000
False pos. for predicted pos. = predicted 1ls actual Os .000
False neg. for predicted neg. = predicted 0s actual 1s .000
False predictions = actual 1ls and 0Os incorrectly predicted 000
--> SELECTION; Lhs=BWTAC; Rhs=ONE, LANDS, INCOME; Limits$
Estimated correlation is outside the range -1 < r < 1. Using 1.0
+ _________________________________________________________
Sample Selection Model
Probit selection equation based on C3
Selection rule is: Observations with C3 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 61 61.0
+ _________________________________________________________
+ ___________________________________________________________________
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = BWTAC Mean= 20721.31148 , S.D.= 12374.88202
Model size: Observations = 61, Parameters = 4, Deg.Fr.= 57
Residuals: Sum of squares= 8187091996. , Std.Dev.= 11984.70663
Fit: R-squared= .046433, Adjusted R-squared = -.00375
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 3, 571 = .93, Prob value = .43455
Diagnostic: Log-L = -657.3612, Restricted(b=0) Log-L =-660.8800
LogAmemiyaPrCrt.=18.846, Akaike Info. Crt.= 21.684
Standard error corrected for selection..... .32435E+10
Correlation of disturbance in regression
and Selection Criterion (Rho).............. 1.0000
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T T e +
mmmm o mm e o m e e o o +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z|>z]|Mean of X|
o oo e R R e +
Constant 18952.93922 .75091881E+09 .000 1.0000
LANDS 54.03176479 15187672. .000 1.0000 36.311475
INCOME .1305271359E-01 69404 .537 .000 1.0000 6024.5902
LAMBDA .5401833899E+16 .83090838E+22 .000 1.0000 -.50397347E-13

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

nssulilsunsuEusatsasianisn 4

--> PROBIT;Lhs=C4;Rhs=ONE, A4;Hold$

Normal exit from iterations. Exit status=0.
_____________________________________________ +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 29, 2008 at 00:13:48AM.
Dependent variable c4
Weighting variable None
Number of observations 200
Iterations completed 32
Log likelihood function -.4378720E-12
Restricted log likelihood -132.8128
Chi squared 265.6257
Degrees of freedom 1
Prob[ChiSqgd > value] = .0000000
Results retained for SELECTION model.
_____________________________________________ +

1.

power. )

0000

S Fmmmmmm e Fmmmm e Fmmmm +
|variable| Coefficient |Standard Error |b/St.Er.|P[|Z|>z] |Mean of X|
mmmm e e m e e Fmmmm e +
Index function for probability
Constant 7.883829574 283683.31 .000
A4 -.1556805495E-02 38.487870 .000

1.

0000 6435.0000

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

________________________________________ +
Fit Measures for Binomial Choice Model
Probit model for variable C4

________________________________________ +
Proportions P0O= .380000 P1= .620000
N = 200 NO= 76 Nl= 124
LogL = .00000 LogLO = -132.8128
Estrella = 1-(L/L0O)"(-2L0/n) =1.00000

________________________________________ +

Efron McFadden Ben./Lerman
1.00000 1.00000 1.00000
Cramer Veall/Zim. Rsgrd_ML
1.00000 1.00000 .73503

________________________________________ +
Information Akaike I.C. Schwarz I.C.
Criteria .02000 10.59663

________________________________________ +

Frequencies of actual & predicted outcomes



Predicted outcome has maximum probability.

Threshold value for predicting Y=1 = .5000
Predicted

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

0 76 0 76

1 0 124 124
________________ + [ —
Total 76 124 | 200

Analysis of Binary Choice Model Predictions Based on Threshold =.5000
Prediction Success
Sensitivity = actual 1ls correctly predicted 100.000%
Specificity = actual 0Os correctly predicted 100.000%
Positive predictive value = predicted 1ls that were actual 1ls 100.000%
Negative predictive value = predicted 0s that were actual 0s 100.000%
Correct prediction = actual 1ls and 0s correctly predicted 100.000%
Prediction Failure
False pos. for true neg. = actual 0Os predicted as 1s .000%
False neg. for true pos. = actual 1ls predicted as 0Os .000%
False pos. for predicted pos. = predicted 1ls actual Os .000%
False neg. for predicted neg. = predicted 0s actual 1s .000%
False predictions = actual 1ls and 0Os incorrectly predicted 000%
--> SELECTION; Lhs=BWTAC; Rhs=ONE, LANDS, INCOME; Limits$
Estimated correlation is outside the range -1 < r < 1. Using 1.0
e +
Sample Selection Model
Probit selection equation based on C4
Selection rule is: Observations with C4 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 76 76.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = BWTAC Mean= 22697.36842 , S.D.= 11814.13813
Model size: Observations = 76, Parameters = 4, Deg.Fr.= 72
Residuals: Sum of squares= 7033181417. , Std.Dev.= 9883.47486
Fit: R-squared= .290802, Adjusted R-squared = .26125
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 3, 721 = 9.84, Prob value = .00002
Diagnostic: Log-L = -804.8799, Restricted(b=0) Log-L =-819.9920
LogAmemiyaPrCrt.= 18.449, Akaike Info. Crt.= 21.286
Standard error corrected for selection..... .95028E+11
Correlation of disturbance in regression
and Selection Criterion (Rho).............. 1.0000
- +
e ———— e e e ——— e ——— e ———— +
|Variable| Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e ———— e B e ———— tmm————— e ——— +
Constant 26259.52204 .19642774E+11 .000 1.0000
LANDS 32.74044885 .39808425E+09 .000 1.0000 33.157895
INCOME .1353715329 1677828.6 .000 1.0000 5953.9474
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LAMBDA .2154822797E+18 .57166113E+24 .000 1.0000 -.25309519E-13
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

n3suldsunIsnEusaLsas1an1N 5

--> PROBIT;Lhs=C5;Rhs=ONE, HNTAC; Holds$
Normal exit from iterations. Exit status=0.

o +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 29, 2008 at 00:56:08AM.
Dependent variable Cc5
Weighting variable None
Number of observations 200
Iterations completed 5
Log likelihood function -81.74357
Restricted log likelihood -92.74529
Chi squared 22.00344
Degrees of freedom 1
Prob[ChiSqgd > value] = .2720893E-05
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 30.85130
P-value= .00015 with deg.fr. = 8
B T T +
o e — e - e o +
|variable | Coefficient| Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
o ———— o —— o o o ————— o +
Index function for probability
Constant 1.408139322 .15759052 8.935 .0000
HWTAC -.4192064358E-05 .95281784E-06 -4.400 .0000 93384.000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
gy g +
Fit Measures for Binomial Choice Model
Probit model for variable C5
g +
Proportions PO= .175000 P1= .825000
N = 200 NO= 35 Nl= 165
LogL = -81.74357 LogLO = -92.7453
Estrella = 1-(L/LO)"(-2L0/n) = .11051
gy +
Efron McFadden Ben. /Lerman
11611 .11862 . 74855
Cramer Veall/Zim. Rsqgrd_ML
.12653 .20598 .10418
o +
Information Akaike I.C. Schwarz I.C.
Criteria .83744 174.08377
o +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 7 28 35

1 5 160 165
________________ + —_————
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Sensitivity = actual 1ls correctly predicted 96.970%
Specificity = actual Os correctly predicted 20.000%
Positive predictive value = predicted 1ls that were actual 1ls 85.106%
Negative predictive value = predicted 0s that were actual 0s 58.333%
Correct prediction = actual 1ls and 0s correctly predicted 83.500%

False pos. for true neg. = actual 0Os predicted as 1s 80.000%
False neg. for true pos. = actual 1ls predicted as 0Os 3.030%
False pos. for predicted pos. = predicted 1ls actual Os 14.894%
False neg. for predicted neg. = predicted 0s actual 1s 41.667%
False predictions = actual 1ls and 0Os incorrectly predicted 16.500%

Sample Selection Model
Probit selection equation based on C5
Selection rule is: Observations with C5 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 35 35.0
o +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = A5 Mean= 2142.857143 , S.D.= 966.8887990
Model size: Observations = 35, Parameters = 4, Deg.Fr.= 31
Residuals: Sum of squares= 27061697.12 , Std.Dev.= 934.32220
Fit: R-squared= .038765, Adjusted R-squared = -.05426
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 3, 311 = .42, Prob value = .74221
Diagnostic: Log-L = -286.9328, Restricted(b=0) Log-L =-289.7485
LogAmemiyaPrCrt.= 13.788, Akaike Info. Crt.= 16.625
Standard error corrected for selection..... 940.50
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .13353
- +
e ——— e e e ——— e ——— e —— +
|variable | Coefficient |Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e ——— e e e ———— e ———— tmm————— +
Constant 1444 .251785 797.55183 1.811 .0702
NUMBER 149.2001884 144.47013 1.033 .3017 4.5142857
INCOME .3497908010E-01 .33384687E-01 1.048 .2948 5357.1429

LAMBDA 125.5842536 396.37993 .317 L7514 -1.2924777
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

n35ulilsunsNEnsALEaI18N11 6

--> PROBIT;Lhs=C6; Rhs=ONE, HNTAC; Holds$
Normal exit from iterations. Exit status=0.

| Binomial Probit Model |
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Maximum Likelihood Estimates
Model estimated: Mar 29, 2008 at 01:18:10AM.
Dependent variable Cc6
Weighting variable None
Number of observations 200
Iterations completed 4
Log likelihood function -90.71163
Restricted log likelihood -102.7913
Chi squared 24.15941
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 17.20028
P-value= .02809 with deg.fr. = 8
o +
e ——— e e e ———— tmm————— e ——— +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z|>z] |Mean of X|
o ———— o — o o o o ———— +
Index function for probability
Constant 1.254394210 .14305979 8.768 .0000
HWTAC -.4031051880E-05 .83657064E-06 -4.819 .0000 93384.000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
o +
Fit Measures for Binomial Choice Model
Probit model for variable C6
o +
Proportions PO= .210000 P1= .790000
N = 200 NO= 42 Nl= 158
LogL = -90.71163 LogL0 = -102.7913
Estrella = 1-(L/L0O)"(-2L0/n) = .12059
- +
Efron McFadden Ben. /Lerman
.14711 .11752 .71534
Cramer Veall/Zim. Rsqgrd_ML
.13503 .21263 .11379
B e +
Information Akaike I.C. Schwarz I.C.
Criteria .92712 192.01990
B e +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 9 33 42

1 3 155 158
________________ + —_—————
Total 12 188 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = .5000

Sensitivity = actual 1ls correctly predicted 98.101%
Specificity = actual Os correctly predicted 21.429%
Positive predictive value = predicted 1ls that were actual 1ls 82.447%
Negative predictive value = predicted 0s that were actual 0s 75.000%
Correct prediction = actual 1ls and 0s correctly predicted 82.000%

False pos. for true neg. = actual 0s predicted as 1s 78.571%
False neg. for true pos. = actual 1ls predicted as 0Os 1.899%
False pos. for predicted pos. = predicted 1ls actual Os 17.553%
False neg. for predicted neg. = predicted 0s actual 1s 25.000%



False predictions = actual 1ls and 0Os incorrectly predicted 18.000%

Sample Selection Model
Probit selection equation based on C6

Selection rule is: Observations with C6 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 42 42.0
+ _________________________________________________________
+ ___________________________________________________________________
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = A6 Mean= 2583.333333 , S.D.= 1029.543272
Model size: Observations = 42, Parameters = 4, Deg.Fr.=
Residuals: Sum of squares= 35746581.28 , Std.Dev.= 969.89665
Fit: R-squared= .090868, Adjusted R-squared = .01909
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 3, 381 = 1.27, Prob value = .29977
Diagnostic: Log-L = -346.3356, Restricted(b=0) Log-L =-350.4379
LogAmemiyaPrCrt.= 13.845, Akaike Info. Crt.= 16.683
Standard error corrected for selection..... 998.86
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .28121
+ ___________________________________________________________________
e ——— o e e ——— e ——— e ———— +
|variable | Coefficient| Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e ——— e B e ———— tmm————— e ——— +
Constant 2475.824963 613.94484 4.033 .0001
INCOME -.4688932738E-02 .20378779E-01 -.230 .8180 6785.7143
EDUMEMBE 667.5198999 335.05638 1.992 .0463 .71428571
LAMBDA 280.8903090 425.02241 .661 .5087 -1.2014434

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

NS WIUIUNINIST WY ALY IILNIIN 7

--> PROBIT;Lhs=C7;Rhs=0ONE, HNTAC; Holds$
Normal exit from iterations. Exit status=0.

e +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 29, 2008 at 01:45:42AM.
Dependent variable Cc7
Weighting variable None
Number of observations 200
Iterations completed 5
Log likelihood function -116.4206
Restricted log likelihood -130.6836
Chi squared 28.52598
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 20.45349
P-value= .00875 with deg.fr. = 8

e +
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|variable |Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
R Fmmmm e o R Fmmm R +
Index function for probability

.0000

109

.0000 93384.000

Constant .8241865554 .13315989 6.189
HWTAC -.4858185301E-05 .10047428E-05 -4.835
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
gy +
Fit Measures for Binomial Choice Model
Probit model for variable C7
gy +
Proportions PO= .360000 P1= .640000
N = 200 NO= 72 Nl= 128
LogL = -116.42065 LogL0O = -130.6836
Estrella = 1-(L/L0O)"(-2L0/n) = .14018
gy +
Efron McFadden Ben./Lerman
13492 .10914 .60293
Cramer Veall/Zim. Rsgrd_ML
.13696 .22034 .13293
B +
Information Akaike I.C. Schwarz I.C.
Criteria 1.18421 243.43793
B +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 19 53 72

1 12 116 128
________________ + —_—————
Total 31 169 | 200

Analysis of Binary Choice Model Predictions Based on Threshold =.5000
Prediction Success
Sensitivity = actual 1ls correctly predicted 90.625%
Specificity = actual Os correctly predicted 26.389%
Positive predictive value = predicted 1ls that were actual 1ls 68.639%
Negative predictive value = predicted 0s that were actual 0s 61.290%
Correct prediction = actual 1ls and 0s correctly predicted 67.500%
Prediction Failure
False pos. for true neg. = actual 0Os predicted as 1s 73.611%
False neg. for true pos. = actual 1ls predicted as 0s 9.375%
False pos. for predicted pos. = predicted 1ls actual Os 31.361%
False neg. for predicted neg. = predicted 0s actual 1s 38.710%
False predictions = actual 1ls and 0Os incorrectly predicted 32.500%
--> SELECTION;Lhs=A7; Rhs=ONE, NUMBER; Limits$
e +

Sample Selection Model

Probit selection equation based on C7

Selection rule is: Observations with C7 = 0

Results of selection:

Data points Sum of weights
Data set 200 200.0
Selected sample 72 72.0
o +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
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Dep. var. = A7 Mean= 1423.611111 , S.D.= 776.6836424
Model size: Observations = 72, Parameters = 3, Deg.Fr.= 69
Residuals: Sum of squares= 40717047.06 , Std.Dev.= 768.18105
Fit: R-squared= .007997, Adjusted R-squared = -.02076
Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 2, 69] = .28, Prob value = .75805
Diagnostic: Log-L = -579.0013, Restricted(b=0) Log-L = -580.8225
LogAmemiyaPrCrt.= 13.329, Akaike Info. Crt.= 16.167
Standard error corrected for selection..... 774.55
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .15971
o +
e ——— e e e ———— tmm————— e ——— +
|variable | Coefficient |Standard Error |b/St.Er.|P[|Z|>z]|Mean of X|
o ———— o — o o o o ———— +
Constant 1328.878134 367.58762 3.615 .0003
NUMBER 46.29408100 68.539945 .675 .4994 4.5000000
LAMBDA 123.7041328 264.21924 .468  .6397 -.91824246
m3swldsunsuinzalrasianisn 8
--> PROBIT;Lhs=C8;Rhs=ONE, HWTAC;Hold$
Normal exit from iterations. Exit status=0.
e +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 07:45:22PM.
Dependent variable Cc8
Weighting variable None
Number of observations 200
Iterations completed 4
Log likelihood function -84.86802
Restricted log likelihood -94.27870
Chi squared 18.82135
Degrees of freedom 1
Prob[ChiSgd > value] = .1435442E-04
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 19.11977
P-value= .01423 with deg.fr. = 8
B T +
o ———— o — o o o ————— B +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z] Mean of X|
e ——— e R e ——— e ——— e ——— +
Index function for probability
Constant 1.323931168 .14770078 8.964 .0000
HWTAC -.3593870132E-05 .82883289E-06 -4.336 .0000 93384.000

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

Fit Measures for Binomial Choice Model
Probit model for variable C8

gy +
Proportions PO= .180000 P1= .820000
N = 200 NO= 36 Nl= 164
LogL = -84.86802 LogL0 = -94.2787
Estrella = 1-(L/L0O)"(-2L0/n) = .09439
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Efron McFadden Ben./Lerman
.10626 .09982 .73800
Cramer Veall/Zim. Rsgrd_ML
.10480 17724 .08981

gy +
Information Akaike I.C. Schwarz I.C.
Criteria .86868 180.33268

gy +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 6 30 36

1 3 161 164
________________ + [ —
Total 9 191 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = 5000

Sensitivity = actual 1ls correctly predicted 98.171%
Specificity = actual 0s correctly predicted 16.667%
Positive predictive value = predicted 1ls that were actual 1ls 84.293%
Negative predictive value = predicted 0Os that were actual 0s 66.667%
Correct prediction = actual 1ls and 0s correctly predicted 83.500%

False pos. for true neg. = actual 0Os predicted as 1s 83.333%
False neg. for true pos. = actual 1ls predicted as 0Os 1.829%
False pos. for predicted pos. = predicted 1ls actual Os 15.707%
False neg. for predicted neg. = predicted 0s actual 1s 33.333%
False predictions = actual 1ls and 0Os incorrectly predicted 16.500%

Sample Selection Model
Probit selection equation based on C8

Selection rule is: Observations with C8 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 36 36.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = AS8 Mean= 5472 .222222 , S.D.= 4239.178567
Model size: Observations = 36, Parameters = 5, Deg.Fr.= 31
Residuals: Sum of squares= 504427267.7 , Std.Dev.= 4033.83779
Fit: R-squared= .068661, Adjusted R-squared = -.05151
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 31] = .57, Prob value = .68538
Diagnostic: Log-L = -347.2793,Restricted(b=0) Log-L = -351.2512
LogAmemiyaPrCrt.= 16.735, Akaike Info. Crt.= 19.571
Standard error corrected for selection..... 4821.7
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .63222
o +
e ——— e e e ———— e ——— tmm e ——— +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z|>z] |Mean of X|
o ———— o — o o o ————— o +

Constant 6112.608260 4686.2941 1.304 .1921
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INCOME .1264631048E-01 .95771429E-01 .132 .8949 6875.0000
NUMBER 489.4713119 639.83261 .765 . 4443 4.5555556
AGE 21.95283865 58.958133 .372 .7096 46.666667
LAMBDA 3048.401704 2214.7496 1.376 .1687 -1.3061300

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

n3sulilsunsNEnsALEaI1anN15N 9

--> PROBIT;Lhs=C9;Rhs=ONE, ENTAC;Hold$
Normal exit from iterations. Exit status=0.

o +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:07:34PM.
Dependent variable Cc9
Weighting variable None
Number of observations 200
Iterations completed 32
Log likelihood function -.4666267E-12
Restricted log likelihood -116.6518
Chi squared 233.3035
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
e +
o ———— o — o o o ————— o +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z]|>z] |Mean of X|
e ———— e e e ——— e ———— e ——— +
Index function for probability
Constant 7.904376527 278300.86 .000 1.0000
EWTAC -.1260542174E-02 32.383478 .000 1.0000 6660.0000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
- +
Fit Measures for Binomial Choice Model
Probit model for variable C9
o +
Proportions PO= .270000 P1= .730000
N = 200 NO= 54 Nl= 146
LogL = .00000 LogLO = -116.6518
Estrella = 1-(L/L0O)"(-2L0/n) =1.00000
e +
Efron McFadden Ben. /Lerman
1.00000 1.00000 1.00000
Cramer Veall/Zim. Rsqgrd_ML
1.00000 1.00000 .68855
B e +
Information Akaike I.C. Schwarz I.C.
Criteria .02000 10.59663
B e +

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

Threshold value for predicting Y=1 = .5000
Predicted
________________ + [ —
Actual 0 1 | Total
________________ + —_—————
0 54 0 54
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________________ + —_—————

Total 54 146 | 200

Analysis of Binary Choice Model Predictions Based on Threshold = 5000
Prediction Success

Sensitivity = actual 1ls correctly predicted 100.000%
Specificity = actual 0Os correctly predicted 100.000%

Positive predictive value = predicted 1ls that were actual 1s 100.000%
Negative predictive value = predicted 0s that were actual 0s 100.000%
Correct prediction = actual 1ls and 0Os correctly predicted 100.000%

False pos. for true neg. = actual 0s predicted as 1ls .000%
False neg. for true pos. = actual 1ls predicted as 0Os .000%
False pos. for predicted pos. = predicted 1ls actual Os .000%
False neg. for predicted neg. = predicted 0s actual 1s .000%
False predictions = actual 1ls and 0Os incorrectly predicted .000%

--> SELECTION;Lhs=A9;Rhs=ONE, INCOME;Limits$
Estimated correlation is outside the range -1 < r < 1. Using 1.0

Sample Selection Model
Probit selection equation based on C9

Selection rule is: Observations with C9 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 54 54.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = A9 Mean= 24666 .66667 , S.D.= 9652.451052
Model size: Observations = 54, Parameters = 3, Deg.Fr.= 51
Residuals: Sum of squares= 4509276574. , Std.Dev.= 9403.04141
Fit: R-squared= .033105, Adjusted R-squared = -.00481
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 2, 511 = .87, Prob value = .42381
Diagnostic: Log-L = -569.1140, Restricted(b=0) Log-L = -571.5662
LogAmemiyaPrCrt.= 18.352, Akaike Info. Crt.= 21.189
Standard error corrected for selection..... .34404E+10
Correlation of disturbance in regression
and Selection Criterion (Rho).............. 1.0000
o +
e ——— e e e ———— e ——— tmm e ——— +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z|>z] |Mean of X|
o ———— o — o o o ————— o +
Constant 24907.37858  .65941787E+09 .000 1.0000
INCOME -.2334993773E-03 62498.938 .000 1.0000 7268.5185
LAMBDA .6856856014E+16 .13558157E+23 .000 1.0000-.34857771E-13

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

n3sulilsunsuEnsatsasianisn 10
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--> PROBIT;Lhs=C10; Rhs=ONE, HWTAC;Hold$
Normal exit from iterations. Exit status=0.

e +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:19:12PM.
Dependent variable Cc10
Weighting variable None
Number of observations 200
Iterations completed 6
Log likelihood function -109.3698
Restricted log likelihood -138.5894
Chi squared 58.43933
Degrees of freedom 1
Prob[ChiSqgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 27.45378
P-value= .00059 with deg.fr. = 8
e +
o ———— o — o o o ————— o +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z] |Mean of X|
e ———— e T e ——— e ———— e ——— +
Index function for probability
Constant .7519690565 .14225192 5.286 .0000
HWTAC -.8967099564E-05 .14403844E-05 -6.225 .0000 93384.000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
e +
Fit Measures for Binomial Choice Model
Probit model for variable C10
- +
Proportions P0= .490000 Pl= .510000
N = 200 NO= 98 Nl= 102
LogL = -109.36977 LogL0 = -138.5894
Estrella = 1-(L/L0O)"(-2L0/n) = .27975
B e +
Efron McFadden Ben. /Lerman
.27066 .21084 .62926
Cramer Veall/Zim. Rsgrd_ML
.25805 .38929 .25338
o +
Information Akaike I.C. Schwarz I.C.
Criteria 1.11370 229.33618
o +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 61 37 98

1 22 80 102
________________ + —_—————
Total 83 117 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = 5000

Sensitivity = actual 1ls correctly predicted 78.431%
Specificity = actual Os correctly predicted 62.245%
Positive predictive value = predicted 1ls that were actual 1ls 68.376%
Negative predictive value = predicted 0s that were actual 0s 73.494%
Correct prediction = actual 1ls and 0s correctly predicted 70.500%

Prediction Failure



False pos. for true neg. = actual 0Os predicted as 1s 37.755%
False neg. for true pos. = actual 1ls predicted as 0Os 21.569%
False pos. for predicted pos. = predicted 1ls actual Os 31.624%
False neg. for predicted neg. = predicted 0s actual 1s 26.506%
False predictions = actual 1ls and Os incorrectly predicted 29.500%
--> SELECTION;Lhs=A10;Rhs=0ONE, GENDER, OCCUPA, INCOME; Limits$
Bttt +
Sample Selection Model
Probit selection equation based on C10
Selection rule is: Observations with C10 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 98 98.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = AlOQ Mean= 1305.102041 , s.D.= 2153.509361
Model size: Observations = 98, Parameters = 5, Deg.Fr.= 93
Residuals: Sum of squares= 408455240.8 , Std.Dev.= 2095.70796
Fit: R-squared= .043197, Adjusted R-squared = .00204
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 93] = 1.05, Prob value = .38602
Diagnostic: Log-L = -885.9593, Restricted(b=0) Log-L = -890.6891
LogAmemiyaPrCrt.= 15.345, Akaike Info. Crt.= 18.183
Standard error corrected for selection..... 2179.4
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .38588
o +
e ——— e e tmm————— tmm———— tmm e ——— +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z]|Mean of X|
o ———— o — o o o o +
Constant 1883.021611 624.28090 3.016 .0026
GENDER 526.6745169 426.36108 1.235 .2167 .52040816
OCCUPA -193.0286719 307.86024 -.627 .5307 1.2653061
INCOME -.1275688366E-01 .35385099E-01 -.361 .7185 5943.8776
LAMBDA 840.9832305 549.06881 1.532 .1256 -.63252102

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

nssulilsunsuEuratrasIanisn 11

--> PROBIT;Lhs=Cll;Rhs=ONE, HWTAC;Hold$
Normal exit from iterations. Exit status=0.

e +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:25:05PM.
Dependent variable Ccl1
Weighting variable None
Number of observations 200
Iterations completed 5
Log likelihood function -106.3671
Restricted log likelihood -125.3739
Chi squared 38.01357
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
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Hosmer-Lemeshow chi-squared = 24.47317
P-value= .00191 with deg.fr. = 8
o +
e ——— e e e ———— e ——— tmm e ——— +
|variable | Coefficient |Standard Error |b/St.Er.|P[|Z|>z] |Mean of X|
o ———— o — o o o ————— o +
Index function for probability
Constant 1.040144664 .14168402 7.341 .0000
HWTAC -.5895575305E-05 .10986441E-05 -5.366 .0000 93384.000
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
o +
Fit Measures for Binomial Choice Model
Probit model for variable Cl1
o +
Proportions PO= .320000 P1= .680000
N = 200 NO= 64 Nl= 136
LogL = -106.36711 LogL0 = -125.3739
Estrella = 1-(L/L0O)"(-2L0/n) = .18626
- +
Efron McFadden Ben. /Lerman
.18338 .15160 .64642
Cramer Veall/Zim. Rsqgrd_ML
.18744 .28710 .17310
B e +
Information Akaike I.C. Schwarz I.C.
Criteria 1.08367 223.33085
B e +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 20 44 64

1 9 127 136
________________ + —_—————
Total 29 171 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = 5000

Sensitivity actual 1ls correctly predicted 93.382%
Specificity actual Os correctly predicted 31.250%
Positive predictive value = predicted 1ls that were actual 1ls 74.269%
Negative predictive value = predicted 0s that were actual 0s 68.966%
Correct prediction = actual 1ls and 0Os correctly predicted 73.500%

False pos. for true neg. = actual 0s predicted as 1s 68.750%
False neg. for true pos. = actual 1ls predicted as 0Os 6.618%
False pos. for predicted pos. = predicted 1ls actual Os 25.731%
False neg. for predicted neg. = predicted 0s actual 1s 31.034%
False predictions = actual 1ls and 0Os incorrectly predicted 26.500%

Sample Selection Model
Probit selection equation based on Cl1

Selection rule is: Observations with C11 = 0
Results of selection:

Data points Sum of weights
Data set 200 200.0
Selected sample 64 64.0



Sample Selection Model
Two stage least squares regression Weighting variable =

Model size: Observations = 64, Parameters = 4, Deg.Fr.

Fit: R-squared= .009995, Adjusted R-squared =
(Note: Not using OLS. R-squared is not bounded
Model test: F[ 3, 60] = .20, Prob value =

LogAmemiyaPrCrt.= 13.365, Akaike Info. Crt.=
Standard error corrected for selection..... 774 .52
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .94694E-02

Constant 900.7284026 459.66454 1.960 .0501
INCOME -.7391892920E-02 .15904013E-01 -.465 .6421
NUMBER 39.37678273 77.836422 .506 .6129
LAMBDA 7.334219931 221.66398 .033 .9736
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

n3sulisunsuEnsatsasnanisn 12

--> PROBIT;Lhs=C12; Rhs=ONE, HWTAC;Hold$
Normal exit from iterations. Exit status=0.

Binomial Probit Model

Maximum Likelihood Estimates

Model estimated: Mar 30, 2008 at 08:29:21PM.
Dependent variable Ccl2
Weighting variable None
Number of observations 200
Iterations completed 4

Log likelihood function -105.9953
Restricted log likelihood -112.4670

Chi squared 12.94353
Degrees of freedom 1
Prob[ChiSgd > value] = .3210291E-03
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 17.42010
P-value= .02602 with deg.fr. = 8

______________ T

ndex function for probability
Constant .9747083087 .13095055 7.443 .0000
HWTAC -.2874396556E-05 .79831923E-06 -3.601 .0003
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

Fit Measures for Binomial Choice Model
Probit model for variable C12

| Proportions PO= .250000 Pl= .750000 |

none
Dep. var. = All Mean= 1031.250000 , S.D.= 784.5481967

Residuals: Sum of squares= 35990561.44 , Std.Dev.= 774.49512

Diagnostic: Log-L = -514.4884, Restricted(b=0) Log-L = -516.8750

i +
Coefficient |Standard Error |b/St.Er.|P[|Z]|>z] |Mean of X|
+
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= 60
-.03951

in [0,1]
.89467

16.203

6132.8125
4.6406250
-.93782184

————————— +

93384.000



N = 200 NO= 50 Nl= 150
LogL = -105.99527 LogL0 = -112.4670
Estrella = 1-(L/L0O)"(-2L0/n) = .06448
________________________________________ +
Efron McFadden Ben./Lerman
.07166 .05754 .65189
Cramer Veall/Zim. Rsgrd_ML
.06885 .11483 .06267
________________________________________ +
Information Akaike I.C. Schwarz I.C.
Criteria 1.07995 222.58717
________________________________________ +

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.
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Threshold value for predicting Y=1 = .5000
Predicted

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

0 7 43 50

1 4 146 150
________________ + —_—————
Total 11 189 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = .5000

Sensitivity = actual 1ls correctly predicted 97.333%
Specificity = actual 0Os correctly predicted 14.000%
Positive predictive value = predicted 1ls that were actual 1ls 77.249%
Negative predictive value = predicted 0s that were actual 0s 63.636%
Correct prediction = actual 1ls and 0s correctly predicted 76.500%

False pos. for true neg. = actual 0s predicted as 1s 86.000%
False neg. for true pos. = actual 1ls predicted as 0Os 2.667%
False pos. for predicted pos. = predicted 1ls actual Os 22.751%
False neg. for predicted neg. = predicted 0s actual 1s 36.364%
False predictions = actual 1ls and 0Os incorrectly predicted 23.500%

+ __________________________________________________________

Sample Selection Model

Probit selection equation based on Cl12

Selection rule is: Observations with C12 = 0

Results of selection:

Data points Sum of weights
Data set 200 200.0
Selected sample 50 50.0
+ __________________________________________________________

Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = Al2 Mean= 318.0000000 , S.D.= 240.4842054
Model size: Observations = 50, Parameters = 4, Deg.Fr.= 46
Residuals: Sum of squares= 2241861.574 , Std.Dev.= 220.76259
Fit: R-squared= .140092, Adjusted R-squared = .08401

(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 3, 461 = 2.50, Prob value = .07137
Diagnostic: Log-L = -338.7168, Restricted(b=0) Log-L = -344.5746

LogAmemiyaPrCrt.= 10.871, Akaike Info. Crt.= 13.709
Standard error corrected for selection..... 233.52

Correlation of disturbance in regression
and Selection Criterion (Rho).............. .38078




T T +
mmmm o m e o m e e mmmm tmmm - +
|Variable | Coefficient | Standard Error|b/St.Er.|P[|Z]|>z] |Mean of X|
o oo o O tmmm tmmm e +
Constant 856.1621938 220.82559 3.877 0001

AGE -7.753073241 2.8342940 -2.735 0062 48.600000
EDUCATIO -6.642270919 10.006974 -.664 5068 8.3200000
LAMBDA 88.92121187 124.21704 .716 4741 -1.1931814

n3sulilsunsutusatsasianisn 13

--> PROBIT;Lhs=C13;Rhs=ONE, HWTAC;Hold$
Normal exit from iterations. Exit status=0.

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.
Threshold value for predicting Y=1 = .5000

831
522

.0000
.0004

+ _____________________________________________
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:37:55PM.
Dependent variable Cc13
Weighting variable None
Number of observations 200
Iterations completed 4
Log likelihood function -83.50860
Restricted log likelihood -89.57376
Chi squared 12.13032
Degrees of freedom 1
Prob[ChiSgd > value] = .4960851E-03
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 31.90108
P-value= .00010 with deg.fr. = 8
+ _____________________________________________
o e - e o
|variable | Coefficient |Standard Error |b/St.
o ———— o — o B
Index function for probability
Constant 1.301159990 .14734016 8.
HWTAC -.2926937026E-05 .83096366E-06 -3.
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
o +
Fit Measures for Binomial Choice Model
Probit model for variable C13
o +
Proportions P0O= .165000 P1= .835000
N = 200 NO= 33 Nl= 167
LogL = -83.50860 LogL0 = -89.5738
Estrella = 1-(L/L0O)"(-2L0/n) = .06087
e +
Efron McFadden Ben. /Lerman
.06251 .06771 .74417
Cramer Veall/Zim. Rsqgrd_ML
.06694 .12102 .05885
g +
Information Akaike I.C. Schwarz I.C.
Criteria .85509 177.61383
gy +

|Mean of X|
93384.000
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Predicted

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

0 1 32 33

1 2 165 167
________________ + —_—————
Total 3 197 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = 5000

Sensitivity = actual 1ls correctly predicted 98.802%
Specificity = actual Os correctly predicted 3.030%
Positive predictive value = predicted 1ls that were actual 1ls 83.756%
Negative predictive value = predicted 0s that were actual 0s 33.333%
Correct prediction = actual 1ls and 0s correctly predicted 83.000%
Prediction Failure
False pos. for true neg. = actual 0s predicted as 1s 96.970%
False neg. for true pos. = actual 1ls predicted as 0Os 1.198%
False pos. for predicted pos. = predicted 1ls actual Os 16.244%
False neg. for predicted neg. = predicted 0s actual 1s 66.667%
False predictions = actual 1ls and 0Os incorrectly predicted 17.000%
--> SELECTION;Lhs=A13;Rhs=ONE, AGE, INCOME, HRUIN; Limits$
e +
Sample Selection Model
Probit selection equation based on C13
Selection rule is: Observations with C13 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 33 33.0
T T e +
o +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = Al3 Mean= 3015.151515 , S.D.= 1481.578806
Model size: Observations = 33, Parameters = 5, Deg.Fr.= 28
Residuals: Sum of squares= 52392019.93 , Std.Dev.= 1367.89750
Fit: R-squared= .120934, Adjusted R-squared = -.00465
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 281 = .96, Prob value = .44315
Diagnostic: Log-L = -282.4080, Restricted(b=0) Log-L = -287.2457
LogAmemiyaPrCrt.= 14.583, Akaike Info. Crt.= 17.419
Standard error corrected for selection..... 1576.8
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .56578
- +
o ———— o — o o o ————— o +
|variable | Coefficient | Standard Error|b/St.Er.|P[|Z]|>z] |Mean of X|
e ———— e e e ——— e ———— e ——— +
Constant 931.3778230 3338.5605 .279 .7803
AGE 8.695184166 22.872220 .380 .7038 48.030303
INCOME -.5823437077E-01 .33637170E-01 -1.731 .0834 6439.3939
HRUIN 1119.189036 1027.5731 1.089 .2761 2.9393939
LAMBDA 892.0980853 932.88132 .956 .3389 -1.3996242

(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
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--> PROBIT;Lhs=C14;Rhs=ONE, HNTAC;Holds$

Normal exit from iterations. Exit status=0.

+ _____________________________________________
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:43:35PM.
Dependent variable cl4
Weighting variable None
Number of observations 200
Iterations completed 5
Log likelihood function -81.25471
Restricted log likelihood -94.27870
Chi squared 26.04798
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 31.11698
P-value= .00013 with deg.fr. = 8
+ _____________________________________________
e ——— e e e ————
|variable | Coefficient |Standard Error |b/St.Er.
e e e e
Index function for probability
Constant 1.434582778 .15888577
HWTAC -.4600130405E-05 .97545035E-06

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

Fit Measures for Binomial Choice Model
Probit model for variable Cl14
Proportions PO= .180000 P1= .820000
N = 200 NO= 36 Nl= 164
LogL = -81.25471 LogL0O = -94.2787
Estrella = 1-(L/LO)"~(-2L0/n) = .13078
+ ________________________________________
Efron McFadden Ben./Lerman
.14693 .13814 .75056
Cramer Veall/Zim. Rsqgrd_ML
.15310 .23746 .12212
+ ________________________________________
Information Akaike I.C. Schwarz I.C.
Criteria .83255 173.10605
+ ________________________________________

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.
Y=1 = .5000

Threshold value for predicting
Predicted

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

0 8 28 36

1 4 160 164
________________ + [ —
Total 12 188 | 200
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|Mean of X|
————————— ot

93384.000
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Prediction Success
Sensitivity = actual 1ls correctly predicted 97.561%
Specificity = actual 0s correctly predicted 22.222%
Positive predictive value = predicted 1ls that were actual 1ls 85.106%
Negative predictive value = predicted 0Os that were actual 0s 66.667%
Correct prediction = actual 1ls and 0s correctly predicted 84.000%

False pos. for true neg. = actual 0Os predicted as 1s 77.778%
False neg. for true pos. = actual 1ls predicted as 0Os 2.439%
False pos. for predicted pos. = predicted 1ls actual Os 14.894%
False neg. for predicted neg. = predicted 0s actual 1s 33.333%
False predictions = actual 1ls and Os incorrectly predicted 16.000%

Sample Selection Model
Probit selection equation based on Cl4

Selection rule is: Observations with Cl4 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 36 36.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = Al4 Mean= 5777.777778 , S.D.= 2522.596294
Model size: Observations = 36, Parameters = 5, Deg.Fr.= 31
Residuals: Sum of squares= 176644703.1 , Std.Dev.= 2387.09368
Fit: R-squared= .078961, Adjusted R-squared = -.03988
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 31] = .66, Prob value = .62147
Diagnostic: Log-L = -328.3922, Restricted(b=0) Log-L = -332.5643
LogAmemiyaPrCrt.= 15.686, Akaike Info. Crt.= 18.522
Standard error corrected for selection..... 2636.7
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .50126
o +
e ——— e e tmm————— tmm———— tmm e ——— +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z]|Mean of X|
o ———— o — o o o o +
Constant 6725.329406 1902.6447 3.535 .0004
INCOME -.2699816877E-01 .57529428E-01 -.469 .6389 7222 .2222
NUMBER 253.9786805 300.49565 . 845 .3980 4.0000000
INJURE -327.8642924 846.90506 -.387 .6987 .36111111
LAMBDA 1321.689595 922.67154 1.432 .1520 -1.2484657

+

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

n3sulilsunsuEnsatsasani1sn 15

--> PROBIT;Lhs=C15; Rhs=ONE, TWTAC;Hold$
Normal exit from iterations. Exit status=0.

Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:50:55PM.



Dependent variable Cc15
Weighting variable None
Number of observations 200
Iterations completed 5
Log likelihood function -72.00611
Restricted log likelihood -92.74529
Chi squared 41.47836

Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.

Hosmer-Lemeshow chi-squared = 17.59638
P-value= .00350 with deg.fr. = 5
e ——— e e e ———
|variable | Coefficient | Standard Error|b/St.Er.
e ——— T e e ———
Index function for probability
Constant 1.710406353 .18373663
TWTAC -.5558916519E-05 .94785869E-06
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)

Fit Measures for Binomial Choice Model
Probit model for variable C15

Proportions PO= .175000 Pl= .825000
N = 200 NO= 35 Nl= 165
LogL = -72.00611 LogLO = -92.7453
Estrella = 1-(L/LO)"(-2L0/n) = .20923

Efron McFadden Ben./Lerman

22067 .22361 .78105

Cramer Veall/Zim. Rsgrd_ML

.23221 .35697 .18730
gy +

Information Akaike I.C. Schwarz I.C.

Criteria .74006 154.60886
gy +

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

Threshold value for predicting Y=1 =

Pr

.5000
edicted

__________ + —_—————
1 | Total
__________ + —_——— — —
25 35

160 165
__________ + —_——— — —
185 | 200
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|Mean of X|
————————— ot

109414.00

actual 1ls correctly predicted
actual 0s correctly predicted

Sensitivity
Specificity

Positive predictive wvalue

= predicted 1ls that were actual 1s

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

False pos.
False neg.
False pos.
False neg.

for

true neg.
true pos.
predicted
predicted

= actual 0s predicted as 1s
= actual 1ls predicted as 0Os
pos. = predicted 1ls actual Os
neg. = predicted 0Os actual 1s

False predictions = actual 1ls and 0Os incorrectly predicted



o e +
Sample Selection Model
Probit selection equation based on C15
Selection rule is: Observations with C15 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 35 35.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = Al5 Mean= 4871.428571 , S.D.= 4756.331472
Model size: Observations = 35, Parameters = 6, Deg.Fr.= 29
Residuals: Sum of squares= 574986401.3 , Std.Dev.= 4452 .76513
Fit: R-squared= .097797, Adjusted R-squared = -.05776
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 5, 29] = .63, Prob value = .67924
Diagnostic: Log-L = -340.4168, Restricted(b=0) Log-L = -345.5087
LogAmemiyaPrCrt.= 16.961, Akaike Info. Crt.= 19.795
Standard error corrected for selection..... 4922.3
Correlation of disturbance in regression
and Selection Criterion (Rho).............. -.51585
o +
e ——— e e tmm————— tmm———— tmm e ——— +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z]|Mean of X|
o ———— o — o o o o +
Constant 3484.016225 5387.5362 .647 .5178
AGE -3.520464024 71.547411 -.049 .9608 47.857143
EDUCATIO 111.2661397 237.19174 .469 .6390 8.0000000
NUMBER -424.1019117 573.89897 -.739 .4599 4.4571429
INJURE -1257.860321 1742.9268 -.722 .4705 .25714286
LAMBDA -2539.183898 1577.1364 -1.610 .1074 -1.1340239
n S‘J%‘[ﬂilm SHRWTALLHIIIN1IN 16
--> PROBIT;Lhs=C16;Rhs=ONE, TWTAC;Hold$
Normal exit from iterations. Exit status=0.
e +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 08:56:49PM.
Dependent variable Ccle
Weighting variable None
Number of observations 200
Iterations completed 6
Log likelihood function -33.49230
Restricted log likelihood -55.75387
Chi squared 44.52314
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 4.22484
P-value= .03984 with deg.fr. = 1
e +
o ———— o — o o o ————— o +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z] |Mean of X|



o o e e o S +
Index function for probability

Constant

2.617930110

.30851291 8.486 .0000

TWTAC -.6777755334E-05 .12078362E-05 -5.611 .0000

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

Fit Measures for Binomial Choice Model
Probit model for variable C16

gy +
Proportions PO= .080000 P1l= .920000
N = 200 NO= 16 Nl= 184
LogL = -33.49230 LogL0 = -55.7539
Estrella = 1-(L/LO)"(-2L0/n) = .24734

B +
Efron McFadden Ben./Lerman
33713 .39928 .90612
Cramer Veall/Zim. Rsgrd_ML
.35133 .50866 .19958

gy +
Information Akaike I.C. Schwarz I.C.
Criteria .35492 77.58124

gy +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 7 9 16

1 4 180 184
________________ + [ —
Total 11 189 | 200

109414.00

Analysis of Binary Choice Model Predictions Based on Threshold = .5000
Prediction Success
Sensitivity = actual 1ls correctly predicted 97.826%
Specificity = actual 0s correctly predicted 43.750%
Positive predictive value = predicted 1ls that were actual 1ls 95.238%
Negative predictive value = predicted 0Os that were actual 0s 63.636%
Correct prediction = actual 1ls and 0s correctly predicted 93.500%
Prediction Failure
False pos. for true neg. = actual 0Os predicted as 1s 56.250%
False neg. for true pos. = actual 1ls predicted as 0Os 2.174%
False pos. for predicted pos. = predicted 1ls actual Os 4.762%
False neg. for predicted neg. = predicted 0s actual 1s 36.364%
False predictions = actual 1ls and Os incorrectly predicted 6.500%
--> SELECTION;Lhs=A16;Rhs=0ONE, AGE, INCOME, NUMBER; Limits$
o e +

Sample Selection Model

Probit selection equation based on Cl6

Selection rule is: Observations with C16 =

Results of selection:

Data points Sum of weights
Data set 200 200.0
Selected sample 16 16.0
e +

- +

Sample Selection Model
least squares regression Weighting variable =

Two stage
Dep. var.

none
Al6 Mean= 158125.0000 , S.D.= 124849.7097
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Model size: Observations = 16, Parameters = 5, Deg.Fr.= 11
Residuals: Sum of squares= .7366270198E+11, Std.Dev.= 81832.81292
Fit: R-squared= .541744, Adjusted R-squared = .37510
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 111 = 3.25, Prob value = .05444
Diagnostic: Log-L = -200.7044, Restricted(b=0) Log-L = -209.9446
LogAmemiyaPrCrt.= 22.897, Akaike Info. Crt.= 25.713
Standard error corrected for selection..... .13067E+06
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .96250
- +
o ———— o — o o o o +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e ———— e T e ——— e ——— e ——— +
Constant 206881.0932 139559.95 1.482 .1382
AGE 767.9053856 1488.8140 .516 .6060 44 .375000
INCOME -3.290079510 4.5033184 -.731 .4650 4843.7500
NUMBER 18637.44682 17936.054 1.039 .2988 4.0000000
LAMBDA 125771.3122 35823.360 3.511 .0004 -1.1246234
nM3suldsunsuEwraasan1sn 17
--> PROBIT;Lhs=C17;Rhs=ONE, TWTAC;Hold$
Normal exit from iterations. Exit status=0.
o +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 09:04:42PM.
Dependent variable Cc1l7
Weighting variable None
Number of observations 200
Iterations completed 5
Log likelihood function -84.15295
Restricted log likelihood -98.67847
Chi squared 29.05103
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 16.39346
P-value= .03708 with deg.fr. = 8
e +
e ——— e e e ——— e ——— o +
|variable | Coefficient |Standard Error|b/St.Er.|P[|Z]|>z] | Mean of X|
e ——— T T e ———— e ———— tmm e ——— +
Index function for probability
Constant 1.443661429 .16321788 8.845 .0000
TWTAC -.4431425339E-05 .87818805E-06 -5.046 .0000 109414.00

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

Fit Measures for Binomial Choice Model
Probit model for variable C17

B e +
Proportions PO= .195000 P1l= .805000
N = 200 NO= 39 Nl= 161
LogL = -84.15295 LogL0 = -98.6785
Estrella = 1-(L/L0O)"(-2L0/n) = .14540

o +



.14831 .14720 .73742
Cramer Veall/Zim. Rsqgrd_ML
.15871 .25536 .13520

o +
Information Akaike I.C. Schwarz I.C.
Criteria .86153 178.90253

o +

Frequencies of actual & predicted outcomes
Predicted outcome has maximum probability.
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Threshold value for predicting Y=1 = .5000
Predicted

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

0 9 30 39

1 6 155 161
________________ + —_—————
Total 15 185 | 200
Analysis of Binary Choice Model Predictions Based on Threshold = 5000

Sensitivity = actual 1ls correctly predicted 96.273%
Specificity = actual 0s correctly predicted 23.077%
Positive predictive value = predicted 1ls that were actual 1ls 83.784%
Negative predictive value = predicted 0s that were actual 0s 60.000%
Correct prediction = actual 1ls and 0s correctly predicted 82.000%
Prediction Failure
False pos. for true neg. = actual 0Os predicted as 1s 76.923%
False neg. for true pos. = actual 1ls predicted as 0Os 3.727%
False pos. for predicted pos. = predicted 1ls actual Os 16.216%
False neg. for predicted neg. = predicted 0s actual 1s 40.000%
False predictions = actual 1ls and 0Os incorrectly predicted 18.000%
--> SELECTION;Lhs=Al17;Rhs=0ONE, AGE, INCOME, NUMBER; Limits$
o e +
Sample Selection Model
Probit selection equation based on C17
Selection rule is: Observations with C17 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 39 39.0
e +
- +
Sample Selection Model
Two stage least squares regression Weighting variable none
Dep. var. = Al7 Mean= 6564.102564 , S.D.= 4558.363463
Model size: Observations = 39, Parameters = 5, Deg.Fr.= 34
Residuals: Sum of squares= 574327231.2 , Std.Dev.= 4109.98508
Fit: R-squared= .165659, Adjusted R-squared = .06750
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 34] = 1.69, Prob value = .17558
Diagnostic: Log-L = -377.1890, Restricted(b=0) Log-L = -383.3961
LogAmemiyaPrCrt.= 16.763, Akaike Info. Crt.= 19.599
Standard error corrected for selection..... 5136.7
Correlation of disturbance in regression
and Selection Criterion (Rho).............. 71107
o +
e ——— e e T S +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z|>z]|Mean of X|
o ———— o — o B e e e +

Constant 13064.38536 4650.7997

2.809

.0050
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AGE -99.33786205 74.916540 -1.326 .1848 45.512821
INCOME -.1288538564 .99320428E-01 -1.297 .1945 6217.9487
NUMBER 738.0091127 518.45942 1.423 .1546 4.3333333
LAMBDA 3652.565678 1864.3062 1.959 .0501 -1.1980536
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
n ii%f‘llil,l,ﬂ SNIWTALTYIIUN ‘Jﬁ 18
--> PROBIT;Lhs=C18;Rhs=ONE, TWTAC;Hold$
Normal exit from iterations. Exit status=0.
o +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 09:08:31PM.
Dependent variable cls8
Weighting variable None
Number of observations 200
Iterations completed 6
Log likelihood function -88.60973
Restricted log likelihood -132.3126
Chi squared 87.40584
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 25.20692
P-value= .00143 with deg.fr. = 8
e +
e ——— e e e ——— e ——— e ——— +
|Variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e e e e e ——— e +
Index function for probability
Constant 1.411781745 .17716078 7.969 .0000
TWTAC -.1002924386E-04 .13526967E-05 -7.414 .0000 109414.00
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
e +
Fit Measures for Binomial Choice Model
Probit model for variable C18
e +
Proportions PO= .375000 Pl= .625000
N = 200 NO= 75 Nl= 125
LogL = -88.60973 LogL0 = -132.3126
Estrella = 1-(L/L0)"(-2L0/n) = .41168
o +
Efron McFadden Ben. /Lerman
40814 .33030 .71412
Cramer Veall/Zim. Rsgrd_ML
.38494 .53397 .35405
- +
Information Akaike I.C. Schwarz I.C.
Criteria .90610 187.81609
e +

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

Threshold value for predicting Y=1 = .5000
Predicted

________________ + —_————

Actual 0 1 | Total



0 45 30 75
1 10 115 125
________________ + —_——— =
Total 55 145 | 200
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Sensitivity = actual 1ls correctly predicted 92.000%
Specificity = actual Os correctly predicted 60.000%
Positive predictive value = predicted 1ls that were actual 1ls 79.310%
Negative predictive value = predicted 0s that were actual 0s 81.818%
Correct prediction = actual 1ls and 0s correctly predicted 80.000%
Prediction Failure
False pos. for true neg. = actual 0Os predicted as 1s 40.000%
False neg. for true pos. = actual 1ls predicted as 0Os 8.000%
False pos. for predicted pos. = predicted 1ls actual Os 20.690%
False neg. for predicted neg. = predicted 0s actual 1s 18.182%
False predictions = actual 1ls and 0Os incorrectly predicted 20.000%
--> SELECTION;Lhs=A18;Rhs=0ONE, AGE, INCOME; Limits$
e e e +
Sample Selection Model
Probit selection equation based on C18
Selection rule is: Observations with C18 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 75 75.0
Bttt +
T et T ettt +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = AlS8 Mean= 36533.33333 , S.D.= 17143.53817
Model size: Observations = 75, Parameters = 4, Deg.Fr.= 71
Residuals: Sum of squares= .1681154535E+11, Std.Dev.= 15387.73307
Fit: R-squared= .183459, Adjusted R-squared = .14896
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 3, 711 = 5.32, Prob value = .00231
Diagnostic: Log-L = -827.4645, Restricted(b=0) Log-L = -837.1203
LogAmemiyaPrCrt.= 19.335, Akaike Info. Crt.= 22.172
Standard error corrected for selection..... 17825.
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .71463
- +
e ——— e e e ——— e ——— e ——— +
|Variable | Coefficient | Standard Error|b/St.Er.|P[|Z]|>z] |Mean of X|
e ——— T e e ——— e ——— e T +
Constant 29339.64661 7947.9099 3.691 .0002
AGE 381.5782672 146.80689 2.599 .0093 49.000000
INCOME -.4969053603 .29829175 -1.666 .0957 6233.3333
LAMBDA 12738.09424 4127.7312 3.086 .0020 -.65993166



n3sulilsunsuEusaLrasI1an1sN 19

--> PROBIT;Lhs=C19;Rhs=ONE, TWTAC;Hold$
Normal exit from iterations. Exit status=0

o +
Binomial Probit Model
Maximum Likelihood Estimates
Model estimated: Mar 30, 2008 at 09:25:40PM.
Dependent variable c19
Weighting variable None
Number of observations 200
Iterations completed 6
Log likelihood function -77.28059
Restricted log likelihood -117.6338
Chi squared 80.70634
Degrees of freedom 1
Prob[ChiSgd > value] = .0000000
Results retained for SELECTION model.
Hosmer-Lemeshow chi-squared = 19.91920
P-value= .00129 with deg.fr. = 5
e +
e ——— e e e ———
|variable | Coefficient | Standard Error |b/St.Er.
e e e e
Index function for probability
Constant 1.740297730 .19850719 8.767
TWTAC -.9247924227E-05 .13165698E-05 -7.024
(Note: E+nn or E-nn means multiply by 10 to + or -nn power.)
e +
Fit Measures for Binomial Choice Model
Probit model for variable C19
e +
Proportions PO= .275000 Pl= .725000
N = 200 NO= 55 Nl= 145
LogL = -77.28059 LogL0 = -117.6338
Estrella = 1-(L/L0O)"(-2L0/n) = .38995
o +
Efron McFadden Ben. /Lerman
.38121 .34304 .75527
Cramer Veall/Zim. Rsgrd_ML
.37803 .53192 .33204
- +
Information Akaike I.C. Schwarz I.C.
Criteria .79281 165.15781
e +

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

Threshold value for predicting Y=1 = .5000
Predicted

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

0 27 28 55

1 6 139 145
________________ + [ —
Total 33 167 | 200
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———————— fomm 4
P[|2]|>z] |[Mean of X|
———————— S
.0000
.0000 109414.00

Sensitivity = actual 1ls correctly predicted
Specificity = actual Os correctly predicted

Positive predictive value = predicted 1ls that were actual 1ls

95.862%

49.091%

83.234%
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Negative predictive value = predicted 0s that were actual 0s 81.818%
Correct prediction = actual 1ls and 0s correctly predicted 83.000%

False pos. for true neg. = actual 0Os predicted as 1s 50.909%
False neg. for true pos. = actual 1ls predicted as 0Os 4.138%
False pos. for predicted pos. = predicted 1ls actual Os 16.766%
False neg. for predicted neg. = predicted 0s actual 1s 18.182%
False predictions = actual 1ls and 0Os incorrectly predicted 17.000%

Sample Selection Model
Probit selection equation based on C19

Selection rule is: Observations with C19 = 0
Results of selection:
Data points Sum of weights
Data set 200 200.0
Selected sample 55 55.0
Bttt +
T et T ettt +
Sample Selection Model
Two stage least squares regression Weighting variable = none
Dep. var. = Al9 Mean= 60727.27273 , S.D.= 17727.83389
Model size: Observations = 55, Parameters = 5, Deg.Fr.= 50
Residuals: Sum of squares= .1396377714E+11, Std.Dev.= 16711.53921
Fit: R-squared= .094913, Adjusted R-squared = .02251
(Note: Not using OLS. R-squared is not bounded in [0,1]
Model test: F[ 4, 50] = 1.31, Prob value = .27878
Diagnostic: Log-L = -610.2326, Restricted(b=0) Log-L = -615.5960
LogAmemiyaPrCrt.= 19.535, Akaike Info. Crt.= 22.372
Standard error corrected for selection..... 17732.
Correlation of disturbance in regression
and Selection Criterion (Rho).............. .45693
- +
e ——— e e e ——— e ——— e ——— +
|variable | Coefficient | Standard Error |b/St.Er.|P[|Z]|>z]|Mean of X|
e ——— T T e e ———— e ———— e T +
Constant 72729.02189 12186.192 5.968 .0000
AGE 88.50424968 184.10338 .481 .6307 46.454545
INCOME -.3690470938 .32158074 -1.148 .2511 6681.8182
NUMBER -1741.551830 1577.8631 -1.104 .2697 4.2000000

LAMBDA 8102.389543 4484.3276 1.807 .0708 -.78159049
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