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name:

log:

log type:
opened on:

<unnamed>
C:\Temp\stata\one.smcl

smcl

5 Dec 2011, 12:17:50

generate id = n

list mode price pbeach ppier pprivate pcharter in 1/4,

mode price pbeach ppier
1. charter 182.93 157.93 157.93
2. charter 34.534 15.114 15.114
3. private 24.334 161.874 161.874
4. pier 15.134 15.134 15.134

* Convert data to long form for asclogit

clean
pprivate pcharter
157.93 182.93
10.534 34.534
24.334 59.334
55.93 84.93

reshape long d p q, i(id) j(fishmode beach pier private charter) string
Data wide -> long
Number of obs. 1182 ~> 4728
Number of variables 17 -> 9
j variable (4 values) -> fishmode
xij variables:
dbeach dpier dcharter -> d
pbeach ppier pcharter -> P
gbeach gpier gcharter -> q
list in 1/4
id fishmode mode price crate d P q income
1. 1 beach charter 182.93 .5391 0 157.93 .0678 7.083332
2. 1 charter charter 182.93 .5391 1 182.93 .5391 7.083332
3. 1 pier charter 182.93 .5391 0 157.93 .0503 7.083332
4. 1 private charter 182.93 .5391 0 157.93 .2601 7.083332

* Drop the variables that don't make sense in long form
drop if fishmode
(2538 observations

asmprobit d p q,
> ral vce({robust)

note: variable p has 106 cases that are not alternative-specific:

variability
Iteration O: log
Iteration 1: log
Iteration 2: log
Iteration 3: log
Iteration 4: log
Iteration 5: log
Iteration 6: log
Iteration 7: log
Iteration 8: log
Iteration 9: log
Iteration 10: log
Iteration 11: log
Iteration 12: log
Iteration 13: 1log
Iteration 14: 1log
Iteration 15: 1log

=="charter” | mode ==
deleted)

case(id) alternatives (fishmode)

simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood

simulated-pseudolikelihood =

simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood
simulated-pseudolikelihood

simulated-pseudolikelihood =

-493.8207

-483.
-482.

41654
98783

-482.9415

~-482.
.51402
~482.
.39599
.37574
.35251

-482

-482
~482
-482

-482.
-482.
-482.
.30137
.30128
-482.

-482
-482

67112

44493

30752
30473
30184

30128

casevars {(income)

(backed up)
(backed up)
{(backed up)

correlation(unstructured)

there is no within-case
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Reparameterizing to correlation metric and refining estimates

Iteration O: log simulated-pseudolikelihood = -482.30128
Iteration 1: log simulated-pseudolikelihood = -482.30128
Alternative-specific multinomial probit Number of obs = 2190
Case variable: id Number of cases = 730
Alternative variable: fishmode Alts per case: min = 3
avg = 3.0
max = 3
Integration sequence: Hammersley
Integration points: 150 Wald chi2 (4) = 12.97
Log simulated-pseudolikelihood = -482.30128 Prob > chi?2 = 0.0114
(Std. Err. adjusted for clustering on id)
Robust
d Coef. Std. Err. z P>lz} [95% Conf. Intervall
fishmode
P -.0233627 .0114346 -2.04 0.041 -.0457741 -.0009513
a 1.399925 .5395423 2.59 0.009 .3424418 2.457409
beach (base alternative)
pier
income -.097985 .0413117 -2.37 0.018 -.1789543 -.0170156
_cons .7549123 .2013551 3.75 0.000 .3602636 1.149561
private
income .0413866 .0739083 0.56 0.575 -.103471 .1862443
_cons .6602584 2766473 2.39 0.017 .1180397 1.202477
/1lnsigma3 .4051391 .5009809 0.81 0.419 ~-.5767654 1.387044
/atanhr3_2 .1757361 .2337267 0.75 0.452 -.2823598 .6338319
sigmal 1 (base alternative)
sigma?2 1 (scale alternative)
sigma3 1.499511 .7512264 .5617123 4.002998
rho3_2 .173949 .2266545 -.2750878 .5606852

(fishmode=beach is the alternative normalizing location)

(fishmode=pier is the alternative normalizing scale)

estat correlation

beach pier private
beach 1.0000
pier 0.0000 1.0000
private 0.0000 0.1739 1.0000
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Pr{(choice = beach) = .14878681
variable dp/dx Std. Err. P>z [ 95% C.I. 1 X
P
beach -.003556 .001052 -3.38 0.001 ~.005619 -~.001494 92.756
pier .001307 .000889 1.47 0.141 -.000435 .00305 92.756
private .002249 .000346 6.51 0.000 .001572 .002926 61.877
q
beach .213103 .06986 3.05 0.002 .07618 .350025 .23426
pier -.078342 .044395 -1.76 0.078 -.165356 .008671 .16389
private -.13476 .049896 -2.70 0.007 ~.232555 ~.036965 .16753
casevars
income .001499 .006416 0.23 0.815 -.011075 .014074 4.2346
Pr(choice = pier) = .16760542
variable dp/dx std. Err. P>tz| [ 95¢% C.1I. ] X
P
beach .001307 .000889 1.47 0.141 -.000434 .003049 92.756
pier -.004163 .000953 -4 .37 0.000 -.00603 -.002295 92.756
private .002855 .000381 7.49 0.000 .002108 .003602 61.877
q
beach -.078342 .044388 -1.76 0.078 -.165341 .008657 .23426
pier .24944 .081484 3.06 0.002 .089733 .409146 .16389
private ~.171098 .068782 -2.49 0.013 -.305909 -.036287 .16753
casevars
income -.022517 .007227 -3.12 0.002 -.036682 ~-.008352 4.2346
Pr(choice = private) = .68359653
variable dp/dx std. Err. P>iz| { 95% C.I. i X
P
beach .002249 .000346 6.51 0.000 .001572 .002926 92.756
pier .002856 .000381 7.49 0.000 .002108 .003603 92.756
private -.005105 .000643 -7.94 0.000 -.006364 -.003845 61.877
q
beach -.134767 .049895 -2.70 0.007 -.232559 -.036975 .23426
pier -.171109 .068784 -2.49 0.013 -.305923 ~.036295 .16389
private .305877 .116982 2.61 0.009 .076596 .535158 .16753
casevars
income .021019 .009799 2.14 0.032 .001813 .040225 4.2346
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* unlike asclogit, mixlogit requires manual creation of variables for
* intercepts and income.
generate dbeach = fishmode == "pier"
generate dprivate = fishmode == "private”
generate dcharter = fishmode == "charter"”
generate ybeach = dbeach*income
generate yprivate = dprivate*income
generate ycharter = dcharter*income
* mixed logit with random p
mixlogit d g dbeach dprivate ybeach yprivate, group(id) rand(p)
Iteration O: log likelihood = -602.33584 {(not concave)
Iteration 1: log likelihood = -447.46013
Iteration 2: log likelihood = ~435.29806
Iteration 3: log likelihood = -434.56105
Iteration 4: log likelihood = -434.52856
Iteration 5: log likelihood = =-434.52844
Iteration 6: log likelihood = -434.52844
Mixed logit model Number of obs = 2190
LR chi2 (1) = 64.57
Log likelihood = -434.52844 Prob > chi2 0.0000
d Coef. std. Err. z P>jz| {95% Conf. Interval]
Mean
a .7840088 .9147869 0.86 0.391 ~1.008941 2.576958
dbeach .7742955 .224233 3.45 0.001 .3348069 1.213784
dprivate .5617395 .3158082 1.78 0.075 -.0572331 1.180712
ybeach -.1199613 .0492249 -2.44 0.015 -.2164404 -.0234822
yprivate .0518098 .0721527 0.72 0.473 -.0896068 .1932265
P -.1069866 .0274475 -3.90 0.000 -.1607827 -.0531904
SD
p .0598364 .0191597 3.12 0.002 .022284 .0973888

The sign of the estimated standard deviations is irrelevant:

being positive

* compare to conditional logit
asclogit d q p,
note: variable p has 106 cases that are not alternative-specific:
variability

case (id)

alternatives (fishmode)

casevars (income)

there is no within-case

interpret them as

Iteration O: log likelihood = ~540.409
Iteration 1: log likelihood = =-481.96833
Iteration 2: log likelihood = -467.53713
Iteration 3: log likelihood = -466.81368
Iteration 4: log likelihood = -466.81102
Iteration 5: log likelihood = -466.81102

Alternative-specific conditional logit Number of obs 2190

Case variable: id Number of cases = 730

Alternative variable: fishmode Alts per case: min = 3

avg = 3.0

max = 3

Wald chi2(4) = 155.68

Log likelihood = -466.81102 Prob > chi2 0.0000
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d Coef. s5td. Err. z P>fz} [95% Conf. Intervall]
fishmode
q 1.324802 .5923961 2.24 0.025 .1637274 2.485877
p -.0317769 .0027264 ~11.66 0.000 -.0371206 -.0264332
beach (base alternative)
pier
income -.1227555 .0494159 -2.48 0.013 -.2196089 -.0259021
_cons .8221377 .2207783 3.72 0.000 .3894202 1.254855
private
income .0231187 .0574386 0.40 0.687 -.0894589 .1356963
_cons .7729527 .2473358 3.13 0.002 .2881833 1.257722
28 . log close
name: <unnamed>
log: C:\Temp\statal\one.smcl
log type: smcl

closed on:

S Dec 2011,

12:18:23




