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                                                  Statistics/Data Analysis      

                                                    User: L. Adkins             
                                                 Project: Econ 6243             
      hdroom         74    2.993243    .8459948        1.5          5
      name:  <unnamed>
       log:  H:\Documents and Settings\Lee\My Documents\Document\stata\ordered Probit.smcl
  log type:  smcl
 opened on:  19 Apr 2010, 14:24:59

. webuse fullauto, clear
(Automobile Models)

. summarize

    Variable        Obs        Mean    Std. Dev.       Min        Max

        make         74    11.62162    6.356321          1         23
       model         74    137.2568    588.0577          1       5000
       price         74    6165.257    2949.496       3291      15906
         mpg         74    21.43243     6.05473         12         41
       rep78         69    3.405797    .9899323          1          5

       rep77         66     3.19697    .9642805          1          5
      hdroom         74    2.993243    .8459948        1.5          5
       rseat         74    26.85811    3.135655       18.5       37.5
       trunk         74    13.75676    4.277404          5         23
      weight         74    3019.459    777.1936       1760       4840

      length         74    187.9324    22.26634        142        233
        turn         74    39.64865    4.399354         31         51
       displ         74    197.2973    91.83722         79        425
      gratio         74    3.014865    .4562871       2.19       3.89
       order         74        37.5    21.50581          1         74

     foreign         74    .2972973    .4601885          0          1
        wgtd         52    3317.115    695.3637       1800       4840
        wgtf         22    2315.909    433.0035       1760       3420

. tabulate foreign rep77

                              Repair Record 1977
   Foreign       Poor       Fair    Average       Good  Excellent      Total

  Domestic          2         10         20         13          0         45 
   Foreign          1          1          7          7          5         21 

     Total          3         11         27         20          5         66 

. oprobit rep77 foreign length mpg

Iteration 0:   log likelihood = -89.895098  
Iteration 1:   log likelihood = -78.106316  
Iteration 2:   log likelihood = -78.020086  
Iteration 3:   log likelihood = -78.020025  
Iteration 4:   log likelihood = -78.020025  

Ordered probit regression                         Number of obs   =         66
                                                  LR chi2(3)      =      23.75
                                                  Prob > chi2     =     0.0000
Log likelihood = -78.020025                       Pseudo R2       =     0.1321
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       rep77       Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

     foreign    1.704861   .4246796     4.01   0.000     .8725037    2.537217
      length    .0468675    .012648     3.71   0.000      .022078    .0716571
         mpg    .1304559   .0378628     3.45   0.001     .0562463    .2046656

       /cut1     10.1589   3.076754                      4.128577    16.18923
       /cut2    11.21003   3.107527                      5.119389    17.30067
       /cut3    12.54561   3.155233                      6.361467    18.72975
       /cut4    13.98059   3.218793                      7.671874    20.28931

. predict poor fair avg good exc
(option pr assumed; predicted probabilities)

. summarize poor fair avg good exc

    Variable        Obs        Mean    Std. Dev.       Min        Max

        poor         74    .0554866    .0789419    .000016   .4337129
        fair         74    .1785934    .1105539   .0009258   .4001663
         avg         74    .4100759    .1125071   .0372215   .4956849
        good         74    .2869064    .1420737   .0130882   .5269289
         exc         74    .0689376    .1158476   .0001287   .6321022

. margins, dydx(*)

Average marginal effects                          Number of obs   =         66
Model VCE    : OIM

Expression   : Pr(rep77==1), predict()
dy/dx w.r.t. : foreign length mpg

                         Delta-method
                   dy/dx   Std. Err.      z    P>|z|     [95% Conf. Interval]

     foreign   -.1373503   .0697711    -1.97   0.049    -.2740992   -.0006014
      length   -.0037758   .0018959    -1.99   0.046    -.0074917     -.00006
         mpg     -.01051   .0053399    -1.97   0.049     -.020976    -.000044

. margins, dydx(*) predict(outcome(5))

Average marginal effects                          Number of obs   =         66
Model VCE    : OIM

Expression   : Pr(rep77==5), predict(outcome(5))
dy/dx w.r.t. : foreign length mpg

                         Delta-method
                   dy/dx   Std. Err.      z    P>|z|     [95% Conf. Interval]

     foreign    .1815377   .0670822     2.71   0.007      .050059    .3130163
      length    .0049906    .001919     2.60   0.009     .0012294    .0087517
         mpg    .0138913    .005251     2.65   0.008     .0035996     .024183
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. margins, dydx(*) predict(outcome(3))

Average marginal effects                          Number of obs   =         66
Model VCE    : OIM

Expression   : Pr(rep77==3), predict(outcome(3))
dy/dx w.r.t. : foreign length mpg

                         Delta-method
                   dy/dx   Std. Err.      z    P>|z|     [95% Conf. Interval]

     foreign   -.1094144    .068555    -1.60   0.110    -.2437798    .0249509
      length   -.0030079   .0019491    -1.54   0.123    -.0068281    .0008124
         mpg   -.0083724   .0053433    -1.57   0.117    -.0188451    .0021003

. log close
      name:  <unnamed>
       log:  H:\Documents and Settings\Lee\My Documents\Document\stata\ordered Probit.smcl
  log type:  smcl
 closed on:  19 Apr 2010, 14:28:15


