
 



 



--> read;nvar=40;nobs=206;file=D:\old_drive_d\new_laptop\CE697N\class-07.txt$ 
--> skip 
--> create;ageL=x27-x38$ 
--> create;if(ageL>17)late=1$ 
--> create;if(x25=2)male=1$ 
--> create;if(x26=1)married=1$ 
--> create;if(x23=1)brisk=1$ 
--> create;if(x24>6)fast120=1$ 
--> create;mo70=x1-70$ 
--> create;mo65=x2-65$ 
--> create;mo55=x3-55$ 
--> dstat;rhs=mo70,mo65,mo55$ 
                             Descriptive Statistics 
               All results based on nonmissing observations. 
Variable        Mean         Std.Dev.        Minimum         Maximum      Cases 
------------------------------------------------------------------------------- 
MO70      .545365854D+01  .706820401D+02 -.300000000D+02  .200000000D+02    205 
MO65      .569024390D+01  .707054116D+02 -.250000000D+02  .250000000D+02    205 
MO55      .624757282D+01  .766950686D+01 -.400000000D+02  .250000000D+02    206 
 
--> reject;x1=-999$ 
--> reject;x2=-999$ 
--> reject;x3=-999$ 
--> reject;x27=-999$ 
--> reject;x38=-999$ 
--> reject;x25=-999$ 
--> reject;x37=2$ 
--> Sure;lhs=mo70,mo65,mo55 
    ;eq1=one,x27,late,fast120 
    ;eq2=one,male,x27,late,fast120 
    ;eq3=one,late,brisk,fast120$ 
Iteration    0, GLS           =   -1626.269 
Iteration    1, GLS           =   -1624.262 
Iteration    2, GLS           =   -1624.262 
GLS            has converged. 
 
+-----------------------------------------------------------------------+ 
| Estimates for equation: MO70                                          | 
| Generalized least squares regression    Weighting variable = none     | 
| Dep. var. = MO70     Mean=   .2930704644E-01, S.D.=   6.794473367     | 
| Model size: Observations =     194, Parameters =   4, Deg.Fr.=    190 | 
| Residuals:  Sum of squares= .8335509461D+04, Std.Dev.=        6.62353 | 
| Fit:        R-squared=  .044762, Adjusted R-squared =          .02968 | 
|             (Note:  Not using OLS.  R-squared is not bounded in [0,1] | 
| Model test: F[  3,    190] =    2.97,    Prob value =          .03320 | 
| Diagnostic: Log-L =   -640.0350, Restricted(b=0) Log-L =    -646.4980 | 
|             LogAmemiyaPrCrt.=    3.802, Akaike Info. Crt.=      6.640 | 
| Log-determinant of W     8.2313        Log-likelihood      -1624.2615 | 
| Durbin-Watson Stat.=     1.4979        Autocorrelation   =      .2510 | 
+-----------------------------------------------------------------------+ 
+---------+--------------+----------------+--------+---------+----------+ 
|Variable | Coefficient  | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X| 
+---------+--------------+----------------+--------+---------+----------+ 
 Constant  6.914608221      1.0509091        6.580   .0000 
 X27      -.3779403923E-01  .24716977E-01   -1.529   .1262  31.505155 
 LATE     -1.259005788      .95549491       -1.318   .1876  .45360825 
 FAST120   3.039873009      1.2527564        2.427   .0152  .17525773 
 
  



 
+-----------------------------------------------------------------------+ 
| Estimates for equation: MO65                                          | 
| Generalized least squares regression    Weighting variable = none     | 
| Dep. var. = MO65     Mean=   .2995801892E-01, S.D.=   6.966010273     | 
| Model size: Observations =     194, Parameters =   5, Deg.Fr.=    189 | 
| Residuals:  Sum of squares= .8707608336D+04, Std.Dev.=        6.78764 | 
| Fit:        R-squared=  .045638, Adjusted R-squared =          .02544 | 
|             (Note:  Not using OLS.  R-squared is not bounded in [0,1] | 
| Model test: F[  4,    189] =    2.26,    Prob value =          .06430 | 
| Diagnostic: Log-L =   -644.2712, Restricted(b=0) Log-L =    -651.3351 | 
|             LogAmemiyaPrCrt.=    3.856, Akaike Info. Crt.=      6.694 | 
| Log-determinant of W     8.2313        Log-likelihood      -1624.2615 | 
| Durbin-Watson Stat.=     1.4411        Autocorrelation   =      .2794 | 
+-----------------------------------------------------------------------+ 
+---------+--------------+----------------+--------+---------+----------+ 
|Variable | Coefficient  | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X| 
+---------+--------------+----------------+--------+---------+----------+ 
 Constant  7.140231899      .99435555        7.181   .0000 
 MALE     -.8219406123E-01  .35410209        -.232   .8164  .63402062 
 X27      -.2073664559E-01  .20541460E-01   -1.010   .3127  31.505155 
 LATE     -2.291028741      .97911529       -2.340   .0193  .45360825 
 FAST120   2.375229064      1.2882832        1.844   .0652  .17525773 
 
 
+-----------------------------------------------------------------------+ 
| Estimates for equation: MO55                                          | 
| Generalized least squares regression    Weighting variable = none     | 
| Dep. var. = MO55     Mean=   .3414284196E-01, S.D.=   6.920544966     | 
| Model size: Observations =     194, Parameters =   4, Deg.Fr.=    190 | 
| Residuals:  Sum of squares= .8540009720D+04, Std.Dev.=        6.70428 | 
| Fit:        R-squared=  .056659, Adjusted R-squared =          .04176 | 
|             (Note:  Not using OLS.  R-squared is not bounded in [0,1] | 
| Model test: F[  3,    190] =    3.80,    Prob value =          .01114 | 
| Diagnostic: Log-L =   -642.3860, Restricted(b=0) Log-L =    -650.0647 | 
|             LogAmemiyaPrCrt.=    3.826, Akaike Info. Crt.=      6.664 | 
| Log-determinant of W     8.2313        Log-likelihood      -1624.2615 | 
| Durbin-Watson Stat.=     1.5846        Autocorrelation   =      .2077 | 
+-----------------------------------------------------------------------+ 
+---------+--------------+----------------+--------+---------+----------+ 
|Variable | Coefficient  | Standard Error |b/St.Er.|P[|Z|>z] | Mean of X| 
+---------+--------------+----------------+--------+---------+----------+ 
 Constant  7.344716890      .69592599       10.554   .0000 
 LATE     -2.705903144      .96716250       -2.798   .0051  .45360825 
 BRISK     .6806010028      .61411525        1.108   .2677  .18556701 
 FAST120   2.168904820      1.2675308        1.711   .0871  .17525773 

 




