LANAIFITINITIUANERTITIELATATALSZEN

o

7]

38

Probit Regression Workshop #1-GENLIN syntax command
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1 (] SS0o. o0 (] =51
=2 1 SE0.00 1 5657
= 1 SO0 . oo 1 =00
=1 1 S40 .00 (] =19
= ] S2Z20.00 [} 2935
= 1 FEO.Ood [} =00
i | 1 SEO. .00 (] 2.95
(=3 ] A00.00 [} S.05
1= 1 S40.00 [} =39
10 (] OO od 1 =92
11 ] SO0 . o0 1 00
12 ] A40. .00 [} =3 .22
1= 1 FEO. OO (] < 0O
1 ] oo oo [} S5.05
15 1 oo oo 1 =00
15 (] 5000 (] =44
17 ] SO oo [} 5.857F
1= ] Ss0.00 [} 2. 55
19 (] SO0 . o0 (] =75
20 1 540.00 [} 5.51
=21 ] SOo. oo [} =317
=22 1 SE0.00 1 5. 5=
23 ] s00. .00 [} 282
=24 ] s=0. 00 [} =319
=25 1 FEO. OO (] =.35
25 1 SO0 . o0 [} 5. 6566
=27 1 s20.00 1 3. 51
=25 1 S20.00 (] =774
29 1 SO oo [} 522
=0 ] S20.00 [} =29
=1 (] S40 .00 (] .S
5= ] FeO. oo [} 5.355
== ] s00. 00 [} =40
=4 1 SO0 . o0 1 < 0O
35 ] Ss0.00 [} S.14
=] = ] A00.ad [} =05
37 (] SS0. 00 (] =.25
35 ] s520.00 [} 2. 90
=9 1 SOo. oo [} =313
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genlin admit (reference=0) with gre gpa topnotch
/model gre gpa topnotch

distrbution=binomial

link=probit

print cps fit summary solution
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1. Case processing summary

Case processing
Y @
summary LaR b
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Dispersion parameter 3Aa1n
Deviance / d.f. #Ain1n& 1

19UBNAN fit 399 model 14

Case Processing Sumimanry’
I~ Fercant
Included 400 100.0%
Excluded 0 O
Total 400 100, 0%
2. Goodness of fit table
Goodness of Fit®
Walue df Walueldf
Ceviance 440.291 370 1.190
Scaled Deviance 440,291 370
FPearson Chi-Square 68411 3aro 9496
Scaled Pearson Chi-
Square 368.411 3aro
Laog Likelihood® -2358.943
Akaike's Information
Critarion (AIC) 485.887
Finite Sample Corrected
AIC (AT 485.988
Bayesian Informatian
Critetion (BIC) 501.853
Congistent AIC (CAIC) 505.853
Dependent Wariahle: admit
lModel: {Intercept), are, apa, topnotch
a. The full log likelihood function is displayved and used in caomputing information
criteria.
h. Information criteria are in small-is-better form.

NAINATIE full model

Omnibus Test®
Likelihood
Ratio Chi-
Srlare df Sin.
22.0490 3 000
Dependent Variable: admit

Model: {Intercept), gre, gpa, topnotch

3. Compares the fited model againstthe intercept-only model.
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Deviance #38AUNWHIN
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Dependent Yariahle: admit
Model: (intercept), gre, gpa, topnotch

Tests of Model Effects Test of Model Effects waadbAlAwIN
aautsniddaiitas (gre & gpa)
Tipe A e L A o a
Inadaaiutliauasneiivgdian
Wald Chi- Ao 4 o om
Source Suate df Sin lupaenaudsaaniduwaniya@
(Intercept) 18 R 1 000 (topnotch) laifinaadnsfuasatgy
gre 5.706 1 7
gpa 4312 1 038
topnotch 2.1 1 128

Parameter Estimates

95% Wald Confidence Interval Hypothesis Test

Paramete Wiald Chi-
r B Std. Error Lower Lipper Souare df Sig.
(Intercepty -2.748 6475 -4 067 -1.524 18.669 1 .aono
gre 0oz 00 oo 0oz 5.706 1 a1y
apa 401 1921 02z e 4,212 1 n3g
topnotch 273 1746 =079 B8 2.311 1 128
(Scale) 13

Dependent WVariable: admit

model: {Intercepty, gre, gpa, topnoteh
a. Fixed atthe displaved value.
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pntaziiunaglifunianeuiudindnmigeau  edslsfiniuiiiasainnisfinainees probit regression Tl
ANNUNNER T L pranwReniunisiinannlu logistic regression ¥i3e ordinary linear regression vl ld@nunsa

o . @ Aa £y
ﬁ‘:ﬁ‘].qll?l'lL@‘HﬂQWNuWWSLﬂu‘VIL‘WN‘IIMVLWLL‘H%@‘LL

ynlu syntax command 3WANIANAES save predval sauanaldaeninluniingaly




File Edt “iew Data Transform  Analyze Graphs  UWiities RBun Add-ons Window  Help
EHE § O BExnEE # ) @0 B W5 d}|Ac1ive:|DataSet1v|‘
genlin admit{reference=0) with gre gpa topnotch

fmodel gre gpa topnotch

distribution=binomial

link=probit

fprint cps fit summary solution

fsave predval.
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admit gre topnotch gpa | F'redlELed‘v'al
1 o 350.00 o 3.651 o
2 1 G660.00 1 367 o
= 1 s00.00 1 4.00 1
4 1 540.00 u] 319 u]
s o 520.00 o 2.93 o
= 1 FE0.00 0 3.00 o
7 1 S60.00 0 2.93 o
| o 400.00 0 3.03 o
= 1 540.00 o 3.39 o
=] o F0OO.00 1 3.92 1
17 o s00.00 1 4.00 1
12 u] 440.00 u] 3.22 u]
13 1 FE0.00 o 4.00 o
14 o F0OO.00 0 3.03 o
15 1 F0OO.00 1 4.00 1
= o 430.00 0 .44 o
17 o F50.00 o 3.87 o
18 o 360.00 0 2.56 o
= o s00.00 0 375 o
=20 1 540.00 u] 3.81 u]
21 o s00.00 o 317 o
22 1 G660.00 1 363 o
25 o G00.00 0 282 o
24 o £50.00 0 319 o
25 1 FE0.00 o 3.35 o
25 1 s00.00 0 3.BE o
27 1 £20.00 1 3.651 o
25 1 520.00 0 374 o
22 1 F50.00 o 3.22 o
S0 o 520.00 0 3.29 o
=i o 540.00 0 378 o
2 o FE0.00 0 3.35 o
= o G00.00 o 3.40 o
i 1 s00.00 1 4.00 1
S5 o 360.00 0 314 o
S5 o 400.00 0 305 o
37 ] £80.00 o 3.25 o
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ANN1IAN991e3 ( cross tabulation ) a1unsna%14 classification table 1Hssil

admit * Predicted Category Yalue Crosstabulation mmgﬂé]’awaami
Count WeNInh= 68%
Predicted Category Walue [(260+12)/400]*100
i 1l Total
admit 0 260 13 273
1 115 12 127
Total 375 25 400
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