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Econ. ubc.Ca. Logit Test for Heteroskedasticity

IP es oA
|_sample 1 vvy
|_LOGIT y age gen edu fn rev viz bid /MAX
ASYMPTOTIC WEIGHTED
VARIABLE ESTIMATED STANDARD T-RATIO ELASTICITY
AGGREGATE
NAME COEFFICIENT ERROR AT MEANS =_ELASTICITY
AGE 0.94462E-01 0.35348E-01 2.6724  2.3826  0.73347
GEN -1.4064  0.73027 -1.9259 -0.51423 -0.12155
EDU 046137 0.10472  4.4058  3.6713  1.1484
FN -0.73141  0.30039  -2.4349  -2.0428 . -0.55936
REV 0.67807E-02 0.16608E-02 4.0828 2.7936.  0.78886
BID -0.21491E-03 0.10721E-03 -2.0046 -1.2560  -0.34351
\4v4 -0.42142  1.0938  -2.1213  -0.23321. -0.09134
CONSTANT  -7.98132  2.2938 -3.4796 -5.6742 -1.6745
SCALE FACTOR = 0.20551
VARIABLE MARGINAL. --—--- PROBABILITIES FOR A TYPICAL CASE -----
NAME EFFECT CASE X=0 X=1 MARGINAL
VALUES EFFECT

AGE 0.19412E-01 35.479
GEN -0.28903 1.0000 ~ 0.45596 0.17036 -0.28560
EDU 0.94813E-01 .11.193

FN -0.15031 3.9286
REV 0.13935E-02 579.50
BID -0.44165E-04 8220.7
VIZ 0.11209  2.0000

LIKELIHOOD RATIO TEST = 111.078 WITH 6 D.F. P-VALUE= 0.00000

ESTRELLA R-SQUARE 0.69738
MADDALA R-SQUARE 0.54770
CRAGG-UHLER R-SQUARE 0.73897
MCFADDEN R-SQUARE 0.58702

PERCENTAGE OF RIGHT PREDICTIONS = 0.87857
DURBIN-WATSON = 1.7718
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