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Range: 12724 — 2724 obs Filter: *
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Dependent Variable: ¥1
Method: ML - Binary Probit (Quadratic hill climbing)
Date: 02/2114 Time: 12:58
Sample: 12724
Included observations: 2724
Convergence achieved after 5 iterations
Covariance matrix computed using second derivatives
Variable Coefficient Std. Error z-Statistic Prob.
cC 3205430 0.788608 4064667 0.0000
LMX -0.254771 0.059051  -4.314432 0.0000
MADULTS 0156021 0.034653 4502398 0.0000
AGE -0.135910 0018333 -T.413249 0.0000
McFadden R-squared 0.020136 Mean dependentvar 0.380323
3.0, dependentvar 0.485555 S.E. ofregression 0.479453
Akaike info criterion 1.304632 Sum squared resid 625.2618
Schwarz criterion 1.313310 Log likelihood -1772.908
Hannan-Ciuinn criter. 1.307768 Deviance 3545816
Restr. deviance 3618.682 Restr. log likelihood -1809.341
LR statistic 7286530 Awvg. log likelihood -0.650847
Probi(LR statistic) 0.000000
Obs with Dep=0 1688 Total obs 2724
0bs with Dep=1 1036
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Dependent Variable: SHAREZ
Method: ML - Censored Normal (TOBIT) (Quadratic hill climbing)
Date: 02/21/14 Time: 13:05
Sample (adjusted) 7 2724
Included observations: 1036 after adjustments
Truncated sample

Left censoring (value) at zero
Convergence achieved after & iterations

Covariance matrix computed using second derivatives

Variable Coeflicient Std. Error z-Statistic Prob.
c 1.8944380 0.324038 5.846478 0.0000
LMX -0.147928 0.026507 -5.580734 0.0000
NADULTS 0.016573 0.002491 1.951942 0.0508
AGE -0.008071 0.004226  -1.909678 0.0562
Error Distribution

SCALE:C(8) 0.070669 0.007612 9 284466 0.0000
Mean dependent var 0.032191 S.D. dependentvar 0.031479
SE. ofregression 0.029427  Akaike info criterion -5.014154
Sum squared resid 0893634 Schwarz criterion -4.990298
Log likelinood 2602332 Hannan-Quinn criter. -5.005103

Avg. log likelihood 2511803
Left censored obs 0 Right censored abs 0
Uncensored obs 1036 Total obs 1036
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Dependent Variable: SHAREZ
Method: Heckman Selection
Date: 02/21/14 Time: 14:.04
Sample: 12724
Included observations: 2724
Selection Variable: ¥1
Estimation method: Maximum likelihood (Quadratic Hill Climbing)
Covariance matrix; Default (Hessian - observed)
Convergence achieved after 7 iterations
Variable Coefficient 5td. Error -Statistic Prob.
Response Equation - SHAREZ
cC 0.394602 0.028399 13.89513 0.0000
LMX -0.026320 0.002127  -12.37480 0.0000
MNADULTS 0.002178 0.001291 1.685862 0.09149
Selection Equation - Y1
cC -0.006805 0.048777  -0.139523 0.8890
AGE -0.125803 0017938  -7.013240 0.0000
Interaction terms
@LOG(SIGMA) -31.522969 0028004 -1258014 0.0000
@ATAN(RHO)Y*2/PI -0.335145 0200731 -1.669617 0.0951
SIGMA 0.029512 0.000826 3570891 0.0000
RHO -0.205870 0114885  -1.791958 0.0733
Mean dependent var 0032191 S.D. dependentvar 0.031479
S E. ofregression 0.018337 Akaike info criterion -0.295853
Sum squared resid 0913568 Schwarz criterion -0.280666
Log likelihood 408.9521 Hannan-CQuinn criter. -0.290364
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