-----------------------------------------------------------------------------------

       log:  C:\MCA10\Long&FreeseSpost9\ch6_mlogit_log.log

  log type:  text

 opened on:   9 Jun 2010, 05:41:39

. * crea una bitácora con formato de texto plano

. 

. //  MODELOS PARA VARIABLES DEPENDIENTES CATEGÓRICAS

. 

. //  Regression Models for Categorical Dependent Variables - 2nd Edition

. //  Chapter 6 - Models for Nominal Outcomes for Case-based Data

. //  Long and Freese - 11Aug2005

. //  Comentarios en español: Javier Aparicio - 10nov2008

. 

. 

. version 9               

. * para que stata use sintaxis de version 9 (en caso de tener una versión posterior)

. set scheme s2manual   // modo monocromático para gráficas

. set more off              // para que el output del DO file no haga pausa al correr

. 

. //  EL MODELO LOGISTICO MULTINOMIAL

. 

. * Construimos una variable dependiente con 2 o 3 categorías

. 

. sysuse nomocc2, clear  // Datos de la 1982 General Social Survey

(1982 General Social Survey)

. 

. tab occ

 Occupation |      Freq.     Percent        Cum.

------------+-----------------------------------

     Menial |         31        9.20        9.20

    BlueCol |         69       20.47       29.67

      Craft |         84       24.93       54.60

   WhiteCol |         41       12.17       66.77

       Prof |        112       33.23      100.00

------------+-----------------------------------

      Total |        337      100.00

. gen occ3 = occ

. recode occ3 1/3=1 4=2 5=3  // recodificamos a sólo 3 categorías

(occ3: 306 changes made)

. 

. label def locc3 1 Manual 2 WhiteCol 3 Prof  // define value labels

. label val occ3 locc3                        // asigna value labels

. 

. tab occ occ3,miss

           |               occ3

Occupation |    Manual   WhiteCol       Prof |     Total

-----------+---------------------------------+----------

    Menial |        31          0          0 |        31 

   BlueCol |        69          0          0 |        69 

     Craft |        84          0          0 |        84 

  WhiteCol |         0         41          0 |        41 

      Prof |         0          0        112 |       112 

-----------+---------------------------------+----------

     Total |       184         41        112 |       337 

. gen wc_man= occ3==2 if occ3~=3     // whitecollar vs. manual dummy

(112 missing values generated)

. gen prof_man = occ3==3 if occ3~=2  // professional vs. manual dummy

(41 missing values generated)

. gen prof_wc = occ3==3 if occ3~=1   // professional vs. whitecollar dummy

(184 missing values generated)

. 

. label def lwm 1 WhiteCol 0 Manual

. label def lpm 1 Prof 0 Manual

. label def lpw 1 Prof 0 WhiteCol

. label val wc_man lwm

. label val prof_man lpm

. label val prof_wc lpw

. 

. tab occ3 wc_man, miss  // la opción missing tabula valores omitidos

           |              wc_man

      occ3 |    Manual   WhiteCol          . |     Total

-----------+---------------------------------+----------

    Manual |       184          0          0 |       184 

  WhiteCol |         0         41          0 |        41 

      Prof |         0          0        112 |       112 

-----------+---------------------------------+----------

     Total |       184         41        112 |       337 

. tab occ3 prof_man, miss

           |             prof_man

      occ3 |    Manual       Prof          . |     Total

-----------+---------------------------------+----------

    Manual |       184          0          0 |       184 

  WhiteCol |         0          0         41 |        41 

      Prof |         0        112          0 |       112 

-----------+---------------------------------+----------

     Total |       184        112         41 |       337 

. tab occ3 prof_wc, miss

           |             prof_wc

      occ3 |  WhiteCol       Prof          . |     Total

-----------+---------------------------------+----------

    Manual |         0          0        184 |       184 

  WhiteCol |        41          0          0 |        41 

      Prof |         0        112          0 |       112 

-----------+---------------------------------+----------

     Total |        41        112        184 |       337 

. 

. tab prof_man, miss

   prof_man |      Freq.     Percent        Cum.

------------+-----------------------------------

     Manual |        184       54.60       54.60

       Prof |        112       33.23       87.83

          . |         41       12.17      100.00

------------+-----------------------------------

      Total |        337      100.00

. 

. * Modelo logit para resultados binarios

. tab prof_man, miss

   prof_man |      Freq.     Percent        Cum.

------------+-----------------------------------

     Manual |        184       54.60       54.60

       Prof |        112       33.23       87.83

          . |         41       12.17      100.00

------------+-----------------------------------

      Total |        337      100.00

. logit prof_man ed, nolog

Logistic regression                               Number of obs   =        296

                                                  LR chi2(1)      =     139.78

                                                  Prob > chi2     =     0.0000

Log likelihood = -126.43879                       Pseudo R2       =     0.3560

------------------------------------------------------------------------------

    prof_man |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

          ed |   .7184599   .0858735     8.37   0.000      .550151    .8867688

       _cons |  -10.19854   1.177457    -8.66   0.000    -12.50632    -7.89077

------------------------------------------------------------------------------

. 

. * estimando el modelo multinomial logit correspondiente

. tab occ3, miss

       occ3 |      Freq.     Percent        Cum.

------------+-----------------------------------

     Manual |        184       54.60       54.60

   WhiteCol |         41       12.17       66.77

       Prof |        112       33.23      100.00

------------+-----------------------------------

      Total |        337      100.00

. mlogit occ3 ed, nolog // compara el coef de ed en logit vs. mlogit

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(2)      =     145.89

                                                  Prob > chi2     =     0.0000

Log likelihood = -248.14786                       Pseudo R2       =     0.2272

------------------------------------------------------------------------------

        occ3 |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

WhiteCol     |

          ed |   .3000735   .0841358     3.57   0.000     .1351703    .4649767

       _cons |  -5.232602   1.096086    -4.77   0.000    -7.380892   -3.084312

-------------+----------------------------------------------------------------

Prof         |

          ed |   .7195673   .0805117     8.94   0.000     .5617671    .8773674

       _cons |  -10.21121   1.106913    -9.22   0.000    -12.38072   -8.041698

------------------------------------------------------------------------------

(occ3==Manual is the base outcome)

. 

. * cambiar los valores de las categorías nominales no afecta la estimación

. gen occ999 = occ3

. recode occ999 1=-3 2=0 3=999  // recodificación

(occ999: 337 changes made)

. mlogit occ3 ed, nolog base(3)   // la 3a categoría es la línea de base

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(2)      =     145.89

                                                  Prob > chi2     =     0.0000

Log likelihood = -248.14786                       Pseudo R2       =     0.2272

------------------------------------------------------------------------------

        occ3 |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Manual       |

          ed |  -.7195673   .0805117    -8.94   0.000    -.8773674   -.5617671

       _cons |   10.21121   1.106913     9.22   0.000     8.041698    12.38072

-------------+----------------------------------------------------------------

WhiteCol     |

          ed |  -.4194938   .0890477    -4.71   0.000     -.594024   -.2449636

       _cons |   4.978606   1.244262     4.00   0.000     2.539898    7.417315

------------------------------------------------------------------------------

(occ3==Prof is the base outcome)

. mlogit occ999 ed, nolog base(999) // los coef de ambos modelos son idénticos

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(2)      =     145.89

                                                  Prob > chi2     =     0.0000

Log likelihood = -248.14786                       Pseudo R2       =     0.2272

------------------------------------------------------------------------------

      occ999 |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

-3           |

          ed |  -.7195673   .0805117    -8.94   0.000    -.8773674   -.5617671

       _cons |   10.21121   1.106913     9.22   0.000     8.041698    12.38072

-------------+----------------------------------------------------------------

0            |

          ed |  -.4194938   .0890477    -4.71   0.000     -.594024   -.2449636

       _cons |   4.978606   1.244262     4.00   0.000     2.539898    7.417315

------------------------------------------------------------------------------

(occ999==999 is the base outcome)

. 

. 

. //  Un modelo para tipos de ocupación

. 

. desc white ed exper

              storage  display     value

variable name   type   format      label      variable label

----------------------------------------------------------------------------------------------------------

white           byte   %10.0g                 Race: 1=white 0=nonwhite

ed              byte   %10.0g                 Years of education

exper           byte   %10.0g                 Years of work experience

. sum white ed exper

    Variable |       Obs        Mean    Std. Dev.       Min        Max

-------------+--------------------------------------------------------

       white |       337    .9169139    .2764227          0          1

          ed |       337    13.09496    2.946427          3         20

       exper |       337    20.50148    13.95936          2         66

. tab occ

 Occupation |      Freq.     Percent        Cum.

------------+-----------------------------------

     Menial |         31        9.20        9.20

    BlueCol |         69       20.47       29.67

      Craft |         84       24.93       54.60

   WhiteCol |         41       12.17       66.77

       Prof |        112       33.23      100.00

------------+-----------------------------------

      Total |        337      100.00

. mlogit occ white ed exper, base(5) nolog  // modelo para las 5 categorías

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. 

. //  los efectos del modelo anterior pueden reexpresarse

. //  para diferentes categorías base (pairwise transitions) con LISTCOEF

. 

. listcoef white, help  // efectos de la variable white

mlogit (N=337): Factor Change in the Odds of occ 

Variable: white (sd=.27642268)

Odds comparing    |

Alternative 1     |

to Alternative 2  |      b         z     P>|z|     e^b   e^bStdX

------------------+---------------------------------------------

Menial  -BlueCol  |  -1.23650   -1.707   0.088   0.2904   0.7105

Menial  -Craft    |  -0.47234   -0.782   0.434   0.6235   0.8776

Menial  -WhiteCol |  -1.57139   -1.741   0.082   0.2078   0.6477

Menial  -Prof     |  -1.77431   -2.350   0.019   0.1696   0.6123

BlueCol -Menial   |   1.23650    1.707   0.088   3.4436   1.4075

BlueCol -Craft    |   0.76416    1.208   0.227   2.1472   1.2352

BlueCol -WhiteCol |  -0.33488   -0.359   0.720   0.7154   0.9116

BlueCol -Prof     |  -0.53780   -0.673   0.501   0.5840   0.8619

Craft   -Menial   |   0.47234    0.782   0.434   1.6037   1.1395

Craft   -BlueCol  |  -0.76416   -1.208   0.227   0.4657   0.8096

Craft   -WhiteCol |  -1.09904   -1.343   0.179   0.3332   0.7380

Craft   -Prof     |  -1.30196   -2.011   0.044   0.2720   0.6978

WhiteCol-Menial   |   1.57139    1.741   0.082   4.8133   1.5440

WhiteCol-BlueCol  |   0.33488    0.359   0.720   1.3978   1.0970

WhiteCol-Craft    |   1.09904    1.343   0.179   3.0013   1.3550

WhiteCol-Prof     |  -0.20292   -0.233   0.815   0.8163   0.9455

Prof    -Menial   |   1.77431    2.350   0.019   5.8962   1.6331

Prof    -BlueCol  |   0.53780    0.673   0.501   1.7122   1.1603

Prof    -Craft    |   1.30196    2.011   0.044   3.6765   1.4332

Prof    -WhiteCol |   0.20292    0.233   0.815   1.2250   1.0577

----------------------------------------------------------------

       b = raw coefficient

       z = z-score for test of b=0

   P>|z| = p-value for z-test

     e^b = exp(b) = factor change in odds for unit increase in X

 e^bStdX = exp(b*SD of X) = change in odds for SD increase in X

. listcoef, pvalue(.05)  // lista sólo los coeficientes significativos al 5%

mlogit (N=337): Factor Change in the Odds of occ when P>|z| < 0.05

Variable: white (sd=.27642268)

Odds comparing    |

Alternative 1     |

to Alternative 2  |      b         z     P>|z|     e^b   e^bStdX

------------------+---------------------------------------------

Menial  -Prof     |  -1.77431   -2.350   0.019   0.1696   0.6123

Craft   -Prof     |  -1.30196   -2.011   0.044   0.2720   0.6978

Prof    -Menial   |   1.77431    2.350   0.019   5.8962   1.6331

Prof    -Craft    |   1.30196    2.011   0.044   3.6765   1.4332

----------------------------------------------------------------

Variable: ed (sd=2.9464271)

Odds comparing    |

Alternative 1     |

to Alternative 2  |      b         z     P>|z|     e^b   e^bStdX

------------------+---------------------------------------------

Menial  -WhiteCol |  -0.35316   -3.011   0.003   0.7025   0.3533

Menial  -Prof     |  -0.77885   -6.795   0.000   0.4589   0.1008

BlueCol -Craft    |  -0.19324   -2.494   0.013   0.8243   0.5659

BlueCol -WhiteCol |  -0.45258   -4.425   0.000   0.6360   0.2636

BlueCol -Prof     |  -0.87828   -8.735   0.000   0.4155   0.0752

Craft   -BlueCol  |   0.19324    2.494   0.013   1.2132   1.7671

Craft   -WhiteCol |  -0.25934   -2.773   0.006   0.7716   0.4657

Craft   -Prof     |  -0.68504   -7.671   0.000   0.5041   0.1329

WhiteCol-Menial   |   0.35316    3.011   0.003   1.4236   2.8308

WhiteCol-BlueCol  |   0.45258    4.425   0.000   1.5724   3.7943

WhiteCol-Craft    |   0.25934    2.773   0.006   1.2961   2.1471

WhiteCol-Prof     |  -0.42569   -4.616   0.000   0.6533   0.2853

Prof    -Menial   |   0.77885    6.795   0.000   2.1790   9.9228

Prof    -BlueCol  |   0.87828    8.735   0.000   2.4067  13.3002

Prof    -Craft    |   0.68504    7.671   0.000   1.9838   7.5264

Prof    -WhiteCol |   0.42569    4.616   0.000   1.5307   3.5053

----------------------------------------------------------------

Variable: exper (sd=13.959364)

Odds comparing    |

Alternative 1     |

to Alternative 2  |      b         z     P>|z|     e^b   e^bStdX

------------------+---------------------------------------------

Menial  -Prof     |  -0.03565   -1.977   0.048   0.9650   0.6079

BlueCol -Prof     |  -0.03093   -2.147   0.032   0.9695   0.6494

Prof    -Menial   |   0.03565    1.977   0.048   1.0363   1.6449

Prof    -BlueCol  |   0.03093    2.147   0.032   1.0314   1.5400

----------------------------------------------------------------

. listcoef ed, pvalue(.05) gt nolabel

mlogit (N=337): Factor Change in the Odds of occ when P>|z| < 0.05

Variable: ed (sd=2.9464271)

Odds comparing    |

Alternative 1     |

to Alternative 2  |      b         z     P>|z|     e^b   e^bStdX

------------------+---------------------------------------------

3       -2        |   0.19324    2.494   0.013   1.2132   1.7671

4       -1        |   0.35316    3.011   0.003   1.4236   2.8308

4       -2        |   0.45258    4.425   0.000   1.5724   3.7943

4       -3        |   0.25934    2.773   0.006   1.2961   2.1471

5       -1        |   0.77885    6.795   0.000   2.1790   9.9228

5       -2        |   0.87828    8.735   0.000   2.4067  13.3002

5       -3        |   0.68504    7.671   0.000   1.9838   7.5264

5       -4        |   0.42569    4.616   0.000   1.5307   3.5053

----------------------------------------------------------------

. * lista sólo coeficientes positivos, significativos al 5% y sin value labels

. 

. //  Al igual que en logit, las variables exactamente correlacionadas con cierto

. // resultado (perfect predictors) no pueden ser estimados por mlogit. Ejemplo:

. 

. sysuse ordwarm2, clear

(77 & 89 General Social Survey)

. gen dummyprest = (prst<20 & warm==1)  // una dummy perfectamente correlacionada con warm=1

. tab dummyprest warm, miss

           |   Mom can have warm relations with child

dummyprest |       1SD         2D         3A        4SA |     Total

-----------+--------------------------------------------+----------

         0 |       257        723        856        417 |     2,253 

         1 |        40          0          0          0 |        40 

-----------+--------------------------------------------+----------

     Total |       297        723        856        417 |     2,293 

. 

. mlogit warm yr89 male white age ed dummyprest, nolog

Multinomial logistic regression                   Number of obs   =       2293

                                                  LR chi2(18)     =     491.02

                                                  Prob > chi2     =     0.0000

Log likelihood = -2750.2596                       Pseudo R2       =     0.0820

------------------------------------------------------------------------------

        warm |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

1SD          |

        yr89 |  -1.172053   .1752147    -6.69   0.000    -1.515468    -.828639

        male |   .3330375    .147681     2.26   0.024     .0435881    .6224868

       white |   .7984329   .2878503     2.77   0.006     .2342566    1.362609

         age |   .0258807    .004591     5.64   0.000     .0168825    .0348789

          ed |  -.0916641   .0247391    -3.71   0.000    -.1401517   -.0431764

  dummyprest |   37.61727   1.54e+07     0.00   1.000    -3.02e+07    3.02e+07

       _cons |  -1.820889   .4717513    -3.86   0.000    -2.745504    -.896273

-------------+----------------------------------------------------------------

2D           |

        yr89 |  -.3645962   .1068134    -3.41   0.001    -.5739466   -.1552458

        male |   .4435216   .1041385     4.26   0.000     .2394138    .6476294

       white |   .0811686   .1617026     0.50   0.616    -.2357628    .3980999

         age |    .020822   .0032519     6.40   0.000     .0144483    .0271957

          ed |  -.0485043   .0175598    -2.76   0.006    -.0829208   -.0140878

  dummyprest |   -.287933   2.17e+07    -0.00   1.000    -4.25e+07    4.25e+07

       _cons |  -.6614626   .3125173    -2.12   0.034    -1.273985   -.0489399

-------------+----------------------------------------------------------------

4SA          |

        yr89 |   .0643419   .1229603     0.52   0.601    -.1766559    .3053397

        male |  -.8680532   .1311605    -6.62   0.000    -1.125123   -.6109834

       white |   -.295786   .1707618    -1.73   0.083     -.630473    .0389009

         age |  -.0063673   .0040262    -1.58   0.114    -.0142585    .0015238

          ed |   .0397509   .0220881     1.80   0.072    -.0035409    .0830427

  dummyprest |   .2806629   2.27e+07     0.00   1.000    -4.45e+07    4.45e+07

       _cons |  -.4249334   .3742457    -1.14   0.256    -1.158441    .3085747

------------------------------------------------------------------------------

(warm==3A is the base outcome)

. * noten cómo la dummy no resulta significativa

. 

. drop if dummyprest==1

(40 observations deleted)

. mlogit warm yr89 male white age ed, nolog

Multinomial logistic regression                   Number of obs   =       2253

                                                  LR chi2(15)     =     322.57

                                                  Prob > chi2     =     0.0000

Log likelihood = -2750.2596                       Pseudo R2       =     0.0554

------------------------------------------------------------------------------

        warm |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

1SD          |

        yr89 |  -1.172053   .1752146    -6.69   0.000    -1.515468    -.828639

        male |   .3330375    .147681     2.26   0.024     .0435881    .6224868

       white |   .7984329   .2878503     2.77   0.006     .2342566    1.362609

         age |   .0258807    .004591     5.64   0.000     .0168825    .0348789

          ed |  -.0916641   .0247391    -3.71   0.000    -.1401517   -.0431764

       _cons |  -1.820889   .4717513    -3.86   0.000    -2.745504    -.896273

-------------+----------------------------------------------------------------

2D           |

        yr89 |  -.3645962   .1068134    -3.41   0.001    -.5739466   -.1552458

        male |   .4435216   .1041385     4.26   0.000     .2394138    .6476294

       white |   .0811686   .1617026     0.50   0.616    -.2357628    .3980999

         age |    .020822   .0032519     6.40   0.000     .0144483    .0271957

          ed |  -.0485043   .0175598    -2.76   0.006    -.0829208   -.0140878

       _cons |  -.6614626   .3125173    -2.12   0.034    -1.273985   -.0489399

-------------+----------------------------------------------------------------

4SA          |

        yr89 |   .0643419   .1229603     0.52   0.601    -.1766559    .3053397

        male |  -.8680532   .1311605    -6.62   0.000    -1.125123   -.6109834

       white |   -.295786   .1707618    -1.73   0.083     -.630473    .0389009

         age |  -.0063673   .0040262    -1.58   0.114    -.0142585    .0015238

          ed |   .0397509   .0220881     1.80   0.072    -.0035409    .0830427

       _cons |  -.4249334   .3742457    -1.14   0.256    -1.158441    .3085747

------------------------------------------------------------------------------

(warm==3A is the base outcome)

. 

. //  Pruebas de hipótesis para variables individuales

. //  Noten que para cada variable ahora se estiman K-1 coeficientes

. //  (K=número de categorías)

. //  Los Wald y Likelihood-ratio tests son similares pero se calculan diferente

. 

. sysuse nomocc2, clear

(1982 General Social Survey)

. quietly mlogit occ white ed exper, base(5) nolog

. 

. * Prueba de Wald para una sola variable con test

. test white

 ( 1)  [Menial]white = 0

 ( 2)  [BlueCol]white = 0

 ( 3)  [Craft]white = 0

 ( 4)  [WhiteCol]white = 0

           chi2(  4) =    8.15

         Prob > chi2 =    0.0863

. test ed

 ( 1)  [Menial]ed = 0

 ( 2)  [BlueCol]ed = 0

 ( 3)  [Craft]ed = 0

 ( 4)  [WhiteCol]ed = 0

           chi2(  4) =   84.97

         Prob > chi2 =    0.0000

. test exper

 ( 1)  [Menial]exper = 0

 ( 2)  [BlueCol]exper = 0

 ( 3)  [Craft]exper = 0

 ( 4)  [WhiteCol]exper = 0

           chi2(  4) =    7.99

         Prob > chi2 =    0.0918

. * Pruebas de Wald con MLOGTEST

. mlogtest, wald

**** Wald tests for independent variables (N=337)

 Ho: All coefficients associated with given variable(s) are 0.

             |       chi2   df   P>chi2

-------------+-------------------------

       white |      8.149    4    0.086

          ed |     84.968    4    0.000

       exper |      7.995    4    0.092

---------------------------------------

. 

. * Pruebas de likelihood-ratio (LR tests) para una sola variable con lrtest

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. estimates store fmodel  // guarda el modelo completo

. 

. * test of white

. quietly mlogit occ ed exper, base(5) nolog

. estimates store nmodel_white   // guarda el modelo restringido (sin white)

. lrtest fmodel nmodel_white     // compara ambos modelos

Likelihood-ratio test                                  LR chi2(4)  =      8.10

(Assumption: nmodel_white nested in fmodel)            Prob > chi2 =    0.0881

. 

. * test of ed

. quietly mlogit occ white exper, base(5) nolog

. estimates store nmodel_ed    // guarda el modelo restringido (sin ed)

. lrtest fmodel nmodel_ed      // compara ambos modelos

Likelihood-ratio test                                  LR chi2(4)  =    156.94

(Assumption: nmodel_ed nested in fmodel)               Prob > chi2 =    0.0000

. 

. * test of exper

. quietly mlogit occ white ed, base(5) nolog

. estimates store nmodel_exper

. lrtest fmodel nmodel_exper

Likelihood-ratio test                                  LR chi2(4)  =      8.56

(Assumption: nmodel_exper nested in fmodel)            Prob > chi2 =    0.0731

. 

. * Las tres pruebas anteriores se pueden hacer fácilmemente con MLOGTEST

. quietly mlogit occ white ed exper, base(5) nolog

. mlogtest, lr

**** Likelihood-ratio tests for independent variables (N=337)

 Ho: All coefficients associated with given variable(s) are 0.

             |       chi2   df   P>chi2

-------------+-------------------------

       white |      8.095    4    0.088

          ed |    156.937    4    0.000

       exper |      8.561    4    0.073

---------------------------------------

. 

. 

. * Pruebas de Wald para múltiples variables con test

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. test ed exper

 ( 1)  [Menial]ed = 0

 ( 2)  [BlueCol]ed = 0

 ( 3)  [Craft]ed = 0

 ( 4)  [WhiteCol]ed = 0

 ( 5)  [Menial]exper = 0

 ( 6)  [BlueCol]exper = 0

 ( 7)  [Craft]exper = 0

 ( 8)  [WhiteCol]exper = 0

           chi2(  8) =   88.18

         Prob > chi2 =    0.0000

. 

. * Prueba de significancia conjunta usando MLOGTEST

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. mlogtest, wald set(ed exper)

**** Wald tests for independent variables (N=337)

 Ho: All coefficients associated with given variable(s) are 0.

             |       chi2   df   P>chi2

-------------+-------------------------

       white |      8.149    4    0.086

          ed |     84.968    4    0.000

       exper |      7.995    4    0.092

-------------+-------------------------

      set_1: |     88.176    8    0.000

          ed |

       exper |

---------------------------------------

. 

. * Pruebas de likelihood-ratio (LR tests) para múltiples variables con lrtest

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. estimates store fmodel

. mlogit occ white, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(4)      =       5.31

                                                  Prob > chi2     =     0.2566

Log likelihood = -507.18706                       Pseudo R2       =     0.0052

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.059392    .625174    -1.69   0.090     -2.28471    .1659269

       _cons |  -.3364722     .58554    -0.57   0.566     -1.48411    .8111652

-------------+----------------------------------------------------------------

BlueCol      |

       white |   .0800427   .6463479     0.12   0.901    -1.186776    1.346861

       _cons |  -.5596158   .6267832    -0.89   0.372    -1.788088    .6688567

-------------+----------------------------------------------------------------

Craft        |

       white |  -.7065702   .5156496    -1.37   0.171    -1.717225    .3040844

       _cons |   .3566749   .4928054     0.72   0.469    -.6092059    1.322556

-------------+----------------------------------------------------------------

WhiteCol     |

       white |   .2623643   .8234209     0.32   0.750    -1.351511     1.87624

       _cons |  -1.252763   .8017837    -1.56   0.118     -2.82423    .3187043

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. estimates store nmodel  // modelo restringido (sin ed exper)

. lrtest fmodel nmodel

Likelihood-ratio test                                  LR chi2(8)  =    160.77

(Assumption: nmodel nested in fmodel)                  Prob > chi2 =    0.0000

. 

. * Prueba de significancia conjunta usando MLOGTEST

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. mlogtest, lr set(ed exper)

**** Likelihood-ratio tests for independent variables (N=337)

 Ho: All coefficients associated with given variable(s) are 0.

             |       chi2   df   P>chi2

-------------+-------------------------

       white |      8.095    4    0.088

          ed |    156.937    4    0.000

       exper |      8.561    4    0.073

-------------+-------------------------

      set_1: |    160.773    8    0.000

          ed |

       exper |

---------------------------------------

. 

. * ¿Es posible reducir el número de categorías?

. * MLOGIT estima un conjunto de coeficientes para cada categoría

. * Si los coeficientes entre dos categorías o más son suficientemente

. * similares es plausible colapsar o combinar estas categorías

. 

. * Prueba de Wald para combinar categorías

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. test [Menial]  // Ho: ningún coeficientes para categoría Menial es significativo

 ( 1)  [Menial]white = 0

 ( 2)  [Menial]ed = 0

 ( 3)  [Menial]exper = 0

           chi2(  3) =   48.19

         Prob > chi2 =    0.0000

. test [Menial=Craft] // Ho: los coeficientes para Menial son iguales a los de Craft

 ( 1)  [Menial]white - [Craft]white = 0

 ( 2)  [Menial]ed - [Craft]ed = 0

 ( 3)  [Menial]exper - [Craft]exper = 0

           chi2(  3) =    3.20

         Prob > chi2 =    0.3614

. 

. mlogtest, combine  // Si no rechazo Ho las categorías pueden combinarse

**** Wald tests for combining alternatives (N=337)

 Ho: All coefficients except intercepts associated with a given pair

     of alternatives are 0 (i.e., alternatives can be combined).

Alternatives tested|     chi2   df   P>chi2

-------------------+------------------------

  Menial- BlueCol  |    3.994    3    0.262

  Menial-   Craft  |    3.203    3    0.361

  Menial-WhiteCol  |   11.951    3    0.008

  Menial-    Prof  |   48.190    3    0.000

 BlueCol-   Craft  |    8.441    3    0.038

 BlueCol-WhiteCol  |   20.055    3    0.000

 BlueCol-    Prof  |   76.393    3    0.000

   Craft-WhiteCol  |    8.892    3    0.031

   Craft-    Prof  |   60.583    3    0.000

WhiteCol-    Prof  |   22.203    3    0.000

--------------------------------------------

. 

. * LR test para combinar categorías

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. mlogtest, lrcomb

**** LR tests for combining alternatives (N=337)

 Ho: All coefficients except intercepts associated with a given pair

     of alternatives are 0 (i.e., alternatives can be collapsed).

Alternatives tested|     chi2   df   P>chi2

-------------------+------------------------

  Menial- BlueCol  |    4.095    3    0.251

  Menial-   Craft  |    3.376    3    0.337

  Menial-WhiteCol  |   13.223    3    0.004

  Menial-    Prof  |   64.607    3    0.000

 BlueCol-   Craft  |    9.176    3    0.027

 BlueCol-WhiteCol  |   22.803    3    0.000

 BlueCol-    Prof  |  125.699    3    0.000

   Craft-WhiteCol  |    9.992    3    0.019

   Craft-    Prof  |   95.889    3    0.000

WhiteCol-    Prof  |   26.736    3    0.000

--------------------------------------------

. 

. 

. //  MLOGIT asume "independencia de alternativas irrelevantes"

. //  (independence of irrelevant alternatives, IIA)

. //  Pero este supuesto se puede poner a prueba

. 

. * Prueba de IIA de Hausman

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. mlogtest, hausman base

**** Hausman tests of IIA assumption (N=337)

 Ho: Odds(Outcome-J vs Outcome-K) are independent of other alternatives.

 Omitted |      chi2   df   P>chi2   evidence

---------+------------------------------------

  Menial |     7.324   12    0.835   for Ho    

 BlueCol |     0.320   12    1.000   for Ho    

   Craft |   -14.436   12     ---    ---       

WhiteCol |    -5.541   11     ---    ---       

    Prof |    -0.119   12     ---    ---       

----------------------------------------------

 Note: If chi2<0, the estimated model does not

 meet asymptotic assumptions of the test.

. 

. * Y si cambiamos el grupo base los resultados son idénticos

. quietly mlogit occ white ed exper, base(1) nolog

. mlogtest, hausman base

**** Hausman tests of IIA assumption (N=337)

 Ho: Odds(Outcome-J vs Outcome-K) are independent of other alternatives.

 Omitted |      chi2   df   P>chi2   evidence

---------+------------------------------------

 BlueCol |     0.333   12    1.000   for Ho    

   Craft |   -14.436   12     ---    ---       

WhiteCol |    -7.764   12     ---    ---       

    Prof |    -0.119   12     ---    ---       

  Menial |     7.324   12    0.835   for Ho    

----------------------------------------------

 Note: If chi2<0, the estimated model does not

 meet asymptotic assumptions of the test.

. quietly mlogit occ white ed exper, base(2) nolog

. mlogtest, hausman base

**** Hausman tests of IIA assumption (N=337)

 Ho: Odds(Outcome-J vs Outcome-K) are independent of other alternatives.

 Omitted |      chi2   df   P>chi2   evidence

---------+------------------------------------

  Menial |     7.324   12    0.835   for Ho    

   Craft |   -14.436   12     ---    ---       

WhiteCol |    -7.764   12     ---    ---       

    Prof |    -0.119   12     ---    ---       

 BlueCol |     0.320   12    1.000   for Ho    

----------------------------------------------

 Note: If chi2<0, the estimated model does not

 meet asymptotic assumptions of the test.

. 

. * Prueba de IIA de Small-Hsiao

. quietly mlogit occ white ed exper, base(5) nolog

. set seed 339487731

. mlogtest, smhsiao

**** Small-Hsiao tests of IIA assumption (N=337)

 Ho: Odds(Outcome-J vs Outcome-K) are independent of other alternatives.

 Omitted |  lnL(full)  lnL(omit)    chi2   df   P>chi2   evidence

---------+---------------------------------------------------------

  Menial |   -182.140   -169.907  24.466   12    0.018   against Ho

 BlueCol |   -148.711   -140.054  17.315   12    0.138   for Ho    

   Craft |   -131.801   -119.286  25.030   12    0.015   against Ho

WhiteCol |   -161.436   -148.550  25.772   12    0.012   against Ho

-------------------------------------------------------------------

. set seed 8675309

. mlogtest, smhsiao

**** Small-Hsiao tests of IIA assumption (N=337)

 Ho: Odds(Outcome-J vs Outcome-K) are independent of other alternatives.

 Omitted |  lnL(full)  lnL(omit)    chi2   df   P>chi2   evidence

---------+---------------------------------------------------------

  Menial |   -169.785   -161.523  16.523   12    0.168   for Ho    

 BlueCol |   -131.900   -125.871  12.058   12    0.441   for Ho    

   Craft |   -136.934   -129.905  14.058   12    0.297   for Ho    

WhiteCol |   -155.364   -150.239  10.250   12    0.594   for Ho    

-------------------------------------------------------------------

. 

. 

. //  Calculando probabilidades predichas usando predict

. 

. * estimamos el modelo y calculamos predicciones

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. predict ProbM ProbB ProbC ProbW ProbP

(option pr assumed; predicted probabilities)

. * se guardan las predicciones de los 5 resultados posibles de occ

. desc Prob*

              storage  display     value

variable name   type   format      label      variable label

----------------------------------------------------------------------------------------------------------

ProbM           float  %9.0g                  Pr(occ==1)

ProbB           float  %9.0g                  Pr(occ==2)

ProbC           float  %9.0g                  Pr(occ==3)

ProbW           float  %9.0g                  Pr(occ==4)

ProbP           float  %9.0g                  Pr(occ==5)

. sum Prob*

    Variable |       Obs        Mean    Std. Dev.       Min        Max

-------------+--------------------------------------------------------

       ProbM |       337    .0919881     .059396   .0010737   .3281906

       ProbB |       337    .2047478    .1450568   .0012066   .6974148

       ProbC |       337    .2492582    .1161309   .0079713    .551609

       ProbW |       337    .1216617    .0452844   .0083857   .2300058

       ProbP |       337    .3323442    .2870992   .0001935   .9597512

. 

. * mlogit calcula diferentes coeficientes para cada grupo, mientras que

. * ologit asume datos ordinales y calcula un sólo conjunto

. * de coeficientes.

. * Podemos usar predict para comparar mlogit vs. ologit

. 

. sysuse ordwarm2,clear

(77 & 89 General Social Survey)

. 

. ologit warm yr89 male white age ed prst, nolog

Ordered logistic regression                       Number of obs   =       2293

                                                  LR chi2(6)      =     301.72

                                                  Prob > chi2     =     0.0000

Log likelihood = -2844.9123                       Pseudo R2       =     0.0504

------------------------------------------------------------------------------

        warm |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

        yr89 |   .5239025   .0798988     6.56   0.000     .3673037    .6805013

        male |  -.7332997   .0784827    -9.34   0.000    -.8871229   -.5794766

       white |  -.3911595   .1183808    -3.30   0.001    -.6231815   -.1591374

         age |  -.0216655   .0024683    -8.78   0.000    -.0265032   -.0168278

          ed |   .0671728    .015975     4.20   0.000     .0358624    .0984831

        prst |   .0060727   .0032929     1.84   0.065    -.0003813    .0125267

-------------+----------------------------------------------------------------

       /cut1 |  -2.465362   .2389126                     -2.933622   -1.997102

       /cut2 |   -.630904   .2333155                     -1.088194    -.173614

       /cut3 |   1.261854   .2340179                      .8031873    1.720521

------------------------------------------------------------------------------

. predict SDologit Dologit Aologit SAologit  // predicciones ologit

(option pr assumed; predicted probabilities)

. label var Dologit "ologit-D"

. 

. mlogit warm yr89 male white age ed prst, nolog

Multinomial logistic regression                   Number of obs   =       2293

                                                  LR chi2(18)     =     349.54

                                                  Prob > chi2     =     0.0000

Log likelihood = -2820.9982                       Pseudo R2       =     0.0583

------------------------------------------------------------------------------

        warm |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

1SD          |

        yr89 |  -1.097643      .1637    -6.71   0.000    -1.418489   -.7767971

        male |   .3597704   .1411255     2.55   0.011     .0831696    .6363713

       white |   .5339852   .2463276     2.17   0.030     .0511919    1.016778

         age |   .0250045   .0044826     5.58   0.000     .0162188    .0337901

          ed |  -.1105661   .0280302    -3.94   0.000    -.1655043   -.0556279

        prst |  -.0024333   .0061387    -0.40   0.692    -.0144649    .0095983

       _cons |  -1.115396   .4303341    -2.59   0.010    -1.958835   -.2719563

-------------+----------------------------------------------------------------

2D           |

        yr89 |  -.3630178   .1069194    -3.40   0.001     -.572576   -.1534596

        male |   .4600329   .1044742     4.40   0.000     .2552672    .6647985

       white |   .1123935   .1622593     0.69   0.489    -.2056289     .430416

         age |   .0225556   .0033222     6.79   0.000     .0160441    .0290671

          ed |  -.0183148    .021324    -0.86   0.390     -.060109    .0234794

        prst |  -.0112995   .0044187    -2.56   0.011      -.01996   -.0026389

       _cons |  -.7020634   .3124924    -2.25   0.025    -1.314537   -.0895896

-------------+----------------------------------------------------------------

4SA          |

        yr89 |   .0625534   .1228908     0.51   0.611    -.1783082    .3034149

        male |  -.8666833   .1310965    -6.61   0.000    -1.123628   -.6097389

       white |  -.3002409   .1710551    -1.76   0.079    -.6355028    .0350211

         age |  -.0066719   .0041053    -1.63   0.104    -.0147181    .0013744

          ed |   .0330137   .0274376     1.20   0.229     -.020763    .0867904

        prst |   .0017323   .0052199     0.33   0.740    -.0084985    .0119631

       _cons |  -.3932277   .3740361    -1.05   0.293    -1.126325    .3398697

------------------------------------------------------------------------------

(warm==3A is the base outcome)

. predict SDmlogit Dmlogit Amlogit SAmlogit  // predicciones mlogit

(option pr assumed; predicted probabilities)

. label var Dmlogit "mlogit-D"

. 

. dotplot Dologit Dmlogit, ylabel(0(.25).75)      ///

>      ysize(2.0254) xsize(3.0381)   // comparamos predicciones de "Disagree"

. graph export 06omlogdot.emf, replace

(file C:\Documents and Settings\personal\Mis documentos\MCA10\Long&FreeseSpost9\06omlogdot.emf written in 

> Enhanced Metafile format)
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. 

. * Otra forma de comparar predicciones de ologit vs mlogit

. corr SDologit SDmlogit // predicciones para "StronglyDisagree"

(obs=2293)

             | SDologit SDmlogit

-------------+------------------

    SDologit |   1.0000

    SDmlogit |   0.9013   1.0000

. corr Dologit Dmlogit   // predicciones para "Disagree"

(obs=2293)

             |  Dologit  Dmlogit

-------------+------------------

     Dologit |   1.0000

     Dmlogit |   0.9239   1.0000

. corr Aologit Amlogit   // predicciones para "Agree"

(obs=2293)

             |  Aologit  Amlogit

-------------+------------------

     Aologit |   1.0000

     Amlogit |   0.8593   1.0000

. corr SAologit SAmlogit // predicciones para "StronglyAagree"

(obs=2293)

             | SAologit SAmlogit

-------------+------------------

    SAologit |   1.0000

    SAmlogit |   0.9469   1.0000

. 

. * graficando las dos predicciones para Disagree

. graph twoway scatter Dologit Dmlogit,       ///

>     xtitle("mlogit: Pr(y=Disagree)")        ///

>     ytitle("ologit: Pr(y=Disagree)")        ///

>     ylabel(0(.25).75) xlabel(0(.25).75)  sort

. graph export 06omloggraph.emf, replace

(file C:\Documents and Settings\personal\Mis documentos\MCA10\Long&FreeseSpost9\06omloggraph.emf written i

> n Enhanced Metafile format)
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. 

. 

. // Calculando probabilidades predichas para casos particulares con PRVALUE

. 

. sysuse nomocc2, clear

(1982 General Social Survey)

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. prvalue, x(white=0) rest(mean) save

mlogit: Predictions for occ

Confidence intervals by delta method

                                95% Conf. Interval

  Pr(y=Menial|x):     0.2168   [ 0.0426,    0.3910]

  Pr(y=BlueCol|x):    0.1363   [ 0.0004,    0.2722]

  Pr(y=Craft|x):      0.4387   [ 0.2343,    0.6431]

  Pr(y=WhiteCol|x):   0.0877   [-0.0303,    0.2058]

  Pr(y=Prof|x):       0.1204   [-0.0019,    0.2426]

        white         ed      exper

x=          0  13.094955  20.501484

. prvalue, x(white=1) rest(mean) dif

mlogit: Change in Predictions for occ

Confidence intervals by delta method

                     Current     Saved    Change   95% CI for Change

  Pr(y=Menial|x):     0.0860    0.2168   -0.1309  [-0.3056,   0.0439]

  Pr(y=BlueCol|x):    0.1862    0.1363    0.0498  [-0.0897,   0.1893]

  Pr(y=Craft|x):      0.2790    0.4387   -0.1597  [-0.3686,   0.0491]

  Pr(y=WhiteCol|x):   0.1674    0.0877    0.0797  [-0.0477,   0.2071]

  Pr(y=Prof|x):       0.2814    0.1204    0.1611  [ 0.0277,   0.2944]

              white         ed      exper

Current=          1  13.094955  20.501484

  Saved=          0  13.094955  20.501484

   Diff=          1          0          0

. 

. //  Tablas de probabilidades predichas con PRTAB

. 

. label def lwhite 0 NonWhite 1 White

. label val white lwhite

. prtab ed white, novarlbl outcome(1)

mlogit: Predicted probabilities of outcome 1 (Menial) for occ

------------------------------

          |       white       

       ed | NonWhite     White

----------+-------------------

        3 |   0.2847    0.1216

        6 |   0.2987    0.1384

        7 |   0.2988    0.1417

        8 |   0.2963    0.1431

        9 |   0.2906    0.1417

       10 |   0.2814    0.1366

       11 |   0.2675    0.1265

       12 |   0.2476    0.1104

       13 |   0.2199    0.0883

       14 |   0.1832    0.0632

       15 |   0.1393    0.0401

       16 |   0.0944    0.0228

       17 |   0.0569    0.0120

       18 |   0.0310    0.0060

       19 |   0.0158    0.0029

       20 |   0.0077    0.0014

------------------------------

        white         ed      exper

x=  .91691395  13.094955  20.501484

. 

. //  Graficando una serie de probabilidades predichas con PRGEN

. 

. * Plot de probabilidades de dos grupos (white y no-white)

. quietly mlogit occ white ed exper, base(5)

. prgen ed, x(white=1) from(6) to(20) generate(wht) ncases(15)

mlogit: Predicted values as ed varies from 6 to 20.

        white         ed      exper

x=          1  13.094955  20.501484

. desc wht*

              storage  display     value

variable name   type   format      label      variable label

----------------------------------------------------------------------------------------------------------

whtx            float  %9.0g                  Years of education

whtp1           float  %9.0g                  pr(Menial)=Pr(1)

whtp2           float  %9.0g                  pr(BlueCol)=Pr(2)

whtp3           float  %9.0g                  pr(Craft)=Pr(3)

whtp4           float  %9.0g                  pr(WhiteCol)=Pr(4)

whtp5           float  %9.0g                  pr(Prof)=Pr(5)

whts1           float  %9.0g                  pr(y<=1)

whts2           float  %9.0g                  pr(y<=2)

whts3           float  %9.0g                  pr(y<=3)

whts4           float  %9.0g                  pr(y<=4)

whts5           float  %9.0g                  pr(y<=5)

. * Probabilidades predichas para personas blancas con educación de 6 a 20 años

. * y con experiencia promedio. Las 15 predicciones se guardan en una serie

. * de variables con el prefijo "wht"

. 

. prgen ed, x(white=0) from(6) to(20) generate(nwht) ncases(15)

mlogit: Predicted values as ed varies from 6 to 20.

        white         ed      exper

x=          0  13.094955  20.501484

. desc nwht*

              storage  display     value

variable name   type   format      label      variable label

----------------------------------------------------------------------------------------------------------

nwhtx           float  %9.0g                  Years of education

nwhtp1          float  %9.0g                  pr(Menial)=Pr(1)

nwhtp2          float  %9.0g                  pr(BlueCol)=Pr(2)

nwhtp3          float  %9.0g                  pr(Craft)=Pr(3)

nwhtp4          float  %9.0g                  pr(WhiteCol)=Pr(4)

nwhtp5          float  %9.0g                  pr(Prof)=Pr(5)

nwhts1          float  %9.0g                  pr(y<=1)

nwhts2          float  %9.0g                  pr(y<=2)

nwhts3          float  %9.0g                  pr(y<=3)

nwhts4          float  %9.0g                  pr(y<=4)

nwhts5          float  %9.0g                  pr(y<=5)

. * Probabilidades predichas para personas NO blancas con educación de 6 a 20

. * años y con experiencia promedio. Las 15 predicciones se guardan en una serie

. * de variables con el prefijo "nwht"

. 

. label var whtp1 "Whites"

. label var nwhtp1 "Nonwhites"

. 

. graph twoway connected whtp1 nwhtp1 nwhtx,  ///

>     xtitle("Years of Education")            ///

>     ytitle("Pr(Menial Job)")                ///

>     ylabel(0(.25).50) xlabel(6 8 12 16 20)  ///

>     ysize(2.7051) xsize(4.0421)

. graph export 06prmenial.emf, replace

(file C:\Documents and Settings\personal\Mis documentos\MCA10\Long&FreeseSpost9\06prmenial.emf written in 

> Enhanced Metafile format)
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. 

. * Gráfica de probabilidades predichas para todos los resultados

. * del grupo de personas blancas

. label var whts1 "Menial"

. label var whts2 "Blue Collar"

. label var whts3 "Craft"

. label var whts4 "White Collar"

. graph twoway connected whts1 whts2 whts3 whts4 whtx,    ///

>     xtitle("Whites: Years of Education")                ///

>     ytitle("Summed Probability")                        ///

>     xlabel(6(2)20) ylabel(0(.25)1) ysize(2.6195) xsize(4.0421)

. graph export 06prsum.emf, replace

(file C:\Documents and Settings\personal\Mis documentos\MCA10\Long&FreeseSpost9\06prsum.emf written in Enh

> anced Metafile format)

[image: image4.emf]0

.25

.5

.75

1

Summed Probability

6 8 10 12 14 16 18 20

Whites: Years of Education

Menial Blue Collar

Craft White Collar


. 

. * Misma gráfica anterior con sombreado de áreas (rarea)

. gen zero = 0

. gen one  = 1

. graph twoway (rarea zero whts1 whtx, bc(gs1))           ///

>     (rarea whts1 whts2 whtx, bc(gs4))                   ///

>     (rarea whts2 whts3 whtx, bc(gs8))                   ///

>     (rarea whts3 whts4 whtx, bc(gs11))                  ///

>     (rarea whts4 one whtx, bc(gs14)),                   ///

>     ytitle("Summed Probability")                        ///

>     legend( order( 1 2 3 4 5)                           ///

>     label( 1 "Menial")                                  ///

>     label( 2 "Blue Collar") label( 3 "Craft")           ///

>     label(4 "White Collar") label(5 "Professional"))    ///

>     xtitle("Whites: Years of Education")                ///

>     xlabel(6 8 12 16 20) ylabel(0(.25)1)                ///

>     ysize(2.6195) xsize(4.0421)                         ///

>     plotregion(margin(zero))

. graph export 06prsumrevised.emf, replace

(file C:\Documents and Settings\personal\Mis documentos\MCA10\Long&FreeseSpost9\06prsumrevised.emf written

>  in Enhanced Metafile format)
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. 

. //  Calculando cambios en probabilidades predichas con PRCHANGE

. 

. mlogit occ white ed exper, base(5) nolog

Multinomial logistic regression                   Number of obs   =        337

                                                  LR chi2(12)     =     166.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -426.80048                       Pseudo R2       =     0.1629

------------------------------------------------------------------------------

         occ |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Menial       |

       white |  -1.774306   .7550543    -2.35   0.019    -3.254186   -.2944273

          ed |  -.7788519   .1146293    -6.79   0.000    -1.003521   -.5541826

       exper |  -.0356509    .018037    -1.98   0.048    -.0710028    -.000299

       _cons |   11.51833   1.849356     6.23   0.000     7.893659      15.143

-------------+----------------------------------------------------------------

BlueCol      |

       white |  -.5378027   .7996033    -0.67   0.501    -2.104996    1.029391

          ed |  -.8782767   .1005446    -8.74   0.000     -1.07534   -.6812128

       exper |  -.0309296   .0144086    -2.15   0.032      -.05917   -.0026893

       _cons |   12.25956   1.668144     7.35   0.000     8.990061    15.52907

-------------+----------------------------------------------------------------

Craft        |

       white |  -1.301963    .647416    -2.01   0.044    -2.570875   -.0330509

          ed |  -.6850365   .0892996    -7.67   0.000    -.8600605   -.5100126

       exper |  -.0079671   .0127055    -0.63   0.531    -.0328693    .0169351

       _cons |   10.42698   1.517943     6.87   0.000     7.451864    13.40209

-------------+----------------------------------------------------------------

WhiteCol     |

       white |  -.2029212   .8693072    -0.23   0.815    -1.906732     1.50089

          ed |  -.4256943   .0922192    -4.62   0.000    -.6064407   -.2449479

       exper |   -.001055   .0143582    -0.07   0.941    -.0291967    .0270866

       _cons |   5.279722   1.684006     3.14   0.002     1.979132    8.580313

------------------------------------------------------------------------------

(occ==Prof is the base outcome)

. * prchange

. prchange

mlogit: Changes in Probabilities for occ

white

        Avg|Chg|      Menial     BlueCol       Craft    WhiteCol        Prof

0->1   .11623582  -.13085523   .04981799  -.15973434   .07971004    .1610615

ed

            Avg|Chg|      Menial     BlueCol       Craft    WhiteCol        Prof

Min->Max   .39242268  -.13017954  -.70077323  -.15010394   .02425591   .95680079

   -+1/2   .05855425  -.02559762  -.06831616  -.05247185   .01250795   .13387768

  -+sd/2    .1640657  -.07129153  -.19310513  -.14576758   .03064777   .37951647

MargEfct   .05894859  -.02579097  -.06870635  -.05287415   .01282041   .13455107

exper

            Avg|Chg|      Menial     BlueCol       Craft    WhiteCol        Prof

Min->Max   .12193559  -.11536534  -.18947365   .03115708   .09478889   .17889298

   -+1/2   .00233425  -.00226997  -.00356567   .00105992    .0016944   .00308132

  -+sd/2   .03253578  -.03167491  -.04966453   .01479983   .02360725   .04293236

MargEfct   .00233427  -.00226997  -.00356571   .00105992   .00169442   .00308134

            Menial    BlueCol      Craft   WhiteCol       Prof

Pr(y|x)  .09426806  .18419114  .29411051  .16112968  .26630062

         white       ed    exper

   x=  .916914   13.095  20.5015

sd_x=  .276423  2.94643  13.9594

. * mfx compute: ojo, este comando puede tardar algo de tiempo

. mfx compute, predict(outcome(1))

Marginal effects after mlogit

      y  = Pr(occ==1) (predict, outcome(1))

         =  .09426806

------------------------------------------------------------------------------

variable |      dy/dx    Std. Err.     z    P>|z|  [    95% C.I.   ]      X

---------+--------------------------------------------------------------------

   white*|  -.1308552      .08914   -1.47   0.142  -.305562  .043852   .916914

      ed |   -.025791      .00688   -3.75   0.000  -.039269 -.012313    13.095

   exper |    -.00227      .00126   -1.80   0.071  -.004737  .000197   20.5015

------------------------------------------------------------------------------

(*) dy/dx is for discrete change of dummy variable from 0 to 1

. 

. ** Hasta aquí llegamos en el curso. 

. ** Long y Freese cubren otros temas más abajo en el DO file.

. 

. log close 

       log:  C:\MCA10\Long&FreeseSpost9\ch6_mlogit_log.log

  log type:  text

 closed on:   9 Jun 2010, 05:41:58

-----------------------------------------------------------------------------------
