*** Multinomial logit 

use http://www.stata-press.com/data/r8/sysdsn3

tabulate insure

mlogit insure age male nonwhite site2 site3

. *** Multinomial logit 

. use http://www.stata-press.com/data/r8/sysdsn3

(Health insurance data)

. tabulate insure

     insure |      Freq.     Percent        Cum.

------------+-----------------------------------

  Indemnity |        294       47.73       47.73

    Prepaid |        277       44.97       92.69

   Uninsure |         45        7.31      100.00

------------+-----------------------------------

      Total |        616      100.00

. mlogit insure age male nonwhite site2 site3

Multinomial logistic regression                   Number of obs   =        615

                                                  LR chi2(10)     =      42.99

                                                  Prob > chi2     =     0.0000

Log likelihood = -534.36165                       Pseudo R2       =     0.0387

------------------------------------------------------------------------------

      insure |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Prepaid      |

         age |   -.011745   .0061946    -1.90   0.058    -.0238862    .0003962

        male |   .5616934   .2027465     2.77   0.006     .1643175    .9590693

    nonwhite |   .9747768   .2363213     4.12   0.000     .5115955    1.437958

       site2 |   .1130359   .2101903     0.54   0.591    -.2989296    .5250013

       site3 |  -.5879879   .2279351    -2.58   0.010    -1.034733   -.1412433

       _cons |   .2697127   .3284422     0.82   0.412    -.3740222    .9134476

-------------+----------------------------------------------------------------

Uninsure     |

         age |  -.0077961   .0114418    -0.68   0.496    -.0302217    .0146294

        male |   .4518496   .3674867     1.23   0.219     -.268411     1.17211

    nonwhite |   .2170589   .4256361     0.51   0.610    -.6171725     1.05129

       site2 |  -1.211563   .4705127    -2.57   0.010    -2.133751   -.2893747

       site3 |  -.2078123   .3662926    -0.57   0.570    -.9257327     .510108

       _cons |  -1.286943   .5923219    -2.17   0.030    -2.447872   -.1260135

------------------------------------------------------------------------------

(Outcome insure==Indemnity is the comparison group)

*** Conditional logit

* matched sample

use http://www.stata-press.com/data/r8/clogitid

list y x1 x2 id in 1/11

clogit y x1 x2, group(id)

. *** Conditional logit

. 

. * matched sample

. use http://www.stata-press.com/data/r8/clogitid

. list y x1 x2 id in 1/11

     +--------------------+

     | y   x1   x2     id |

     |--------------------|

  1. | 0    0    4   1014 |

  2. | 0    1    4   1014 |

  3. | 0    1    6   1014 |

  4. | 1    1    8   1014 |

  5. | 0    0    1   1017 |

     |--------------------|

  6. | 0    0    7   1017 |

  7. | 1    1   10   1017 |

  8. | 0    0    1   1019 |

  9. | 0    1    7   1019 |

 10. | 1    1    7   1019 |

     |--------------------|

 11. | 1    1    9   1019 |

     +--------------------+

. clogit y x1 x2, group(id)

note: multiple positive outcomes within groups encountered.

Conditional (fixed-effects) logistic regression   Number of obs   =        369

                                                  LR chi2(2)      =       9.07

                                                  Prob > chi2     =     0.0107

Log likelihood = -123.41386                       Pseudo R2       =     0.0355

------------------------------------------------------------------------------

           y |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

          x1 |    .653363   .2875214     2.27   0.023     .0898313    1.216895

          x2 |   .0659169   .0449555     1.47   0.143    -.0221942     .154028

------------------------------------------------------------------------------

* 1:1 matching

use http://www.stata-press.com/data/r8/lowbirth

list low lwt smoke pairid in 1/12

clogit low lwt smoke ptd ht ui race2 race3, strata(pairid) nolog

. * 1:1 matching

. use http://www.stata-press.com/data/r8/lowbirth

(Applied Logistic Regression, Hosmer & Lemeshow)

. list low lwt smoke pairid in 1/12

     +----------------------------+

     | low   lwt   smoke   pairid |

     |----------------------------|

  1. |   0   135       0        1 |

  2. |   1   101       1        1 |

  3. |   0    98       0        2 |

  4. |   1   115       0        2 |

  5. |   0    95       0        3 |

     |----------------------------|

  6. |   1   130       0        3 |

  7. |   0   103       0        4 |

  8. |   1   130       1        4 |

  9. |   0   122       1        5 |

 10. |   1   110       1        5 |

     |----------------------------|

 11. |   0   113       0        6 |

 12. |   1   120       1        6 |

     +----------------------------+

. clogit low lwt smoke ptd ht ui race2 race3, strata(pairid) nolog

Conditional (fixed-effects) logistic regression   Number of obs   =        112

                                                  LR chi2(7)      =      26.04

                                                  Prob > chi2     =     0.0005

Log likelihood = -25.794271                       Pseudo R2       =     0.3355

------------------------------------------------------------------------------

         low |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

         lwt |  -.0183757   .0100806    -1.82   0.068    -.0381333    .0013819

       smoke |   1.400656   .6278396     2.23   0.026     .1701131    2.631199

         ptd |   1.808009   .7886502     2.29   0.022     .2622829    3.353735

          ht |   2.361152   1.086128     2.17   0.030     .2323797    4.489924

          ui |   1.401929   .6961585     2.01   0.044     .0374836    2.766375

       race2 |   .5713643   .6896449     0.83   0.407    -.7803149    1.923044

       race3 |  -.0253148   .6992044    -0.04   0.971     -1.39573    1.345101

------------------------------------------------------------------------------

* FE logit

use http://www.stata-press.com/data/r8/union

clogit union age grade not_smsa south black, group(idcode)

. * FE logit

. use http://www.stata-press.com/data/r8/union

(NLS Women 14-24 in 1968)

. clogit union age grade not_smsa south black, group(idcode)

note: multiple positive outcomes within groups encountered.

note: 2744 groups (14165 obs) dropped due to all positive or

      all negative outcomes.

note: black omitted due to no within-group variance.

Conditional (fixed-effects) logistic regression   Number of obs   =      12035

                                                  LR chi2(4)      =      68.09

                                                  Prob > chi2     =     0.0000

Log likelihood = -4516.1385                       Pseudo R2       =     0.0075

------------------------------------------------------------------------------

       union |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

         age |   .0170301    .004146     4.11   0.000     .0089042    .0251561

       grade |   .0853572   .0418781     2.04   0.042     .0032777    .1674367

    not_smsa |   .0083678   .1127962     0.07   0.941    -.2127087    .2294444

       south |   -.748023   .1251749    -5.98   0.000    -.9933613   -.5026848

------------------------------------------------------------------------------

* conditional logit (McFadden's)

use http://www.stata-press.com/data/r8/choice

list id car choice dealer sex income in 1/12

gen japan = (car == 2)

gen europe = (car == 3)

gen sexjap = sex*japan

gen sexeur = sex*europe

gen incjap = income*japan

gen inceur = income*europe

clogit choice japan europe dealer sexjap sexeur incjap inceur, group(id)

clogit choice sexjap incjap japan sexeur inceur europe, group(id)

keep if choice == 1

mlogit car sex income

. * conditional logit (McFadden's)

. use http://www.stata-press.com/data/r8/choice

. list id car choice dealer sex income in 1/12

     +---------------------------------------------------+

     | id        car   choice   dealer      sex   income |

     |---------------------------------------------------|

  1. |  1   American        0       18     male     46.7 |

  2. |  1      Japan        0        8     male     46.7 |

  3. |  1     Europe        1        5     male     46.7 |

  4. |  2   American        1       17     male     26.1 |

  5. |  2      Japan        0        6     male     26.1 |

     |---------------------------------------------------|

  6. |  2     Europe        0        2     male     26.1 |

  7. |  3   American        1       12     male     32.7 |

  8. |  3      Japan        0        6     male     32.7 |

  9. |  3     Europe        0        2     male     32.7 |

 10. |  4   American        0       18   female     49.2 |

     |---------------------------------------------------|

 11. |  4      Japan        1        7   female     49.2 |

 12. |  4     Europe        0        4   female     49.2 |

     +---------------------------------------------------+

. gen japan = (car == 2)

. gen europe = (car == 3)

. gen sexjap = sex*japan

. gen sexeur = sex*europe

. gen incjap = income*japan

. gen inceur = income*europe

. clogit choice japan europe dealer sexjap sexeur incjap inceur, group(id)

Conditional (fixed-effects) logistic regression   Number of obs   =        885

                                                  LR chi2(7)      =     146.62

                                                  Prob > chi2     =     0.0000

Log likelihood =  -250.7794                       Pseudo R2       =     0.2262

------------------------------------------------------------------------------

      choice |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

       japan |  -1.352189   .6911829    -1.96   0.050    -2.706882    .0025049

      europe |  -2.355249   .8526681    -2.76   0.006    -4.026448   -.6840502

      dealer |   .0680938   .0344465     1.98   0.048       .00058    .1356076

      sexjap |  -.5346039   .3141564    -1.70   0.089    -1.150339    .0811314

      sexeur |   .5704111   .4540247     1.26   0.209     -.319461    1.460283

      incjap |   .0325318    .012824     2.54   0.011     .0073973    .0576663

      inceur |    .032042   .0138676     2.31   0.021      .004862    .0592219

------------------------------------------------------------------------------

. 

. clogit choice sexjap incjap japan sexeur inceur europe, group(id)

Conditional (fixed-effects) logistic regression   Number of obs   =        885
                                                  LR chi2(6)      =     142.74

                                                  Prob > chi2     =     0.0000

Log likelihood = -252.72012                       Pseudo R2       =     0.2202

------------------------------------------------------------------------------

      choice |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

      sexjap |  -.4694799   .3114939    -1.51   0.132    -1.079997     .141037

      incjap |   .0276854   .0123666     2.24   0.025     .0034472    .0519236

       japan |  -1.962652   .6216804    -3.16   0.002    -3.181123   -.7441806

      sexeur |   .5388442   .4525278     1.19   0.234     -.348094    1.425782

      inceur |   .0273669    .013787     1.98   0.047      .000345    .0543889

      europe |  -3.180029   .7546837    -4.21   0.000    -4.659182   -1.700876

------------------------------------------------------------------------------

. keep if choice == 1

(590 observations deleted)

. mlogit car sex income

Multinomial logistic regression                   Number of obs   =        295
                                                  LR chi2(4)      =      12.90

                                                  Prob > chi2     =     0.0118

Log likelihood = -252.72012                       Pseudo R2       =     0.0249

------------------------------------------------------------------------------

         car |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

Japan        |

         sex |  -.4694799   .3114939    -1.51   0.132    -1.079997     .141037

      income |   .0276854   .0123666     2.24   0.025     .0034472    .0519236

       _cons |  -1.962652   .6216803    -3.16   0.002    -3.181123   -.7441807

-------------+----------------------------------------------------------------

Europe       |

         sex |   .5388442   .4525278     1.19   0.234    -.3480941    1.425783

      income |   .0273669    .013787     1.98   0.047      .000345    .0543889

       _cons |  -3.180029   .7546837    -4.21   0.000    -4.659182   -1.700876

------------------------------------------------------------------------------

(Outcome car==American is the comparison group)

*** nlogit

use http://www.stata-press.com/data/r8/restaurant, clear

list family_id restaurant chosen kids rating distance in 1/12, sepby(fam) abbrev(10)

nlogitgen type = restaurant(1 2, 3 4 5, 6 7)

nlogittree restaurant type

gen incfast = (type == 1) * income

gen incfancy = (type == 3) * income

gen kidfast = (type == 1) * kids
gen kidfancy = (type == 3) * kids
clogit chosen cost rating distance incfast kidfast incfancy kidfancy, group(family_id)

estimates store fullset

clogit chosen cost rating distance incfast kidfast if type != 2, group(family_id)

hausman  .  fullset

nlogit chosen (restaurant = cost rating distance) (type = incfast incfancy kidfast kidfancy), group(family_id) nolog
. *** nlogit

. use http://www.stata-press.com/data/r8/restaurant, clear

. list family_id restaurant chosen kids rating distance in 1/14, sepby(fam) abbrev(10)

     +--------------------------------------------------------------+

     | family_id     restaurant   chosen   kids   rating   distance |

     |--------------------------------------------------------------|

  1. |         1      Freebirds        1      1        0   1.245553 |

  2. |         1     MamasPizza        0      1        1    2.82493 |

  3. |         1     CafeEccell        0      1        2    4.21293 |

  4. |         1    LosNortenos        0      1        3   4.167634 |

  5. |         1     WingsNmore        0      1        2   6.330531 |

  6. |         1   Christophers        0      1        4   10.19829 |

  7. |         1        MadCows        0      1        5   5.601388 |

     |--------------------------------------------------------------|

  8. |         2      Freebirds        0      3        0   4.162657 |

  9. |         2     MamasPizza        0      3        1   2.865081 |

 10. |         2     CafeEccell        0      3        2   5.337799 |

 11. |         2    LosNortenos        1      3        3   4.282864 |

 12. |         2     WingsNmore        0      3        2   8.133914 |

 13. |         2   Christophers        0      3        4   8.664631 |

 14. |         2        MadCows        0      3        5   9.119597 |

     +--------------------------------------------------------------+

. nlogitgen type = restaurant(1 2, 3 4 5, 6 7)

new variable type is generated with 3 groups

label list lb_type

lb_type:

           1 type1

           2 type2

           3 type3

. nlogittree restaurant type

tree structure specified for the nested logit model

        top --> bottom

        type    restaurant  

--------------------------

       type1     Freebirds  

                MamasPizza  

       type2    CafeEccell  

                LosNorte~s  

                WingsNmore  

       type3    Christop~s  

                   MadCows  

. 

. gen incfast = (type == 1) * income

. gen incfancy = (type == 3) * income

. gen kidfast = (type == 1) * kids

. gen kidfancy = (type == 3) * kids

. 

. clogit chosen cost rating distance incfast kidfast incfancy kidfancy, group(family_id)

Conditional (fixed-effects) logistic regression   Number of obs   =       2100

                                                  LR chi2(7)      =     189.73

                                                  Prob > chi2     =     0.0000

Log likelihood = -488.90834                       Pseudo R2       =     0.1625

------------------------------------------------------------------------------

      chosen |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

        cost |  -.1367799   .0358479    -3.82   0.000    -.2070404   -.0665193

      rating |   .3066622   .1418291     2.16   0.031     .0286823     .584642

    distance |  -.1977505   .0471653    -4.19   0.000    -.2901927   -.1053082

     incfast |  -.0390183   .0094018    -4.15   0.000    -.0574455   -.0205911

     kidfast |  -.2398757   .1063674    -2.26   0.024     -.448352   -.0313994

    incfancy |   .0407053   .0080405     5.06   0.000     .0249462    .0564644

    kidfancy |  -.3893862   .1143797    -3.40   0.001    -.6135662   -.1652061

------------------------------------------------------------------------------

. estimates store fullset

. clogit chosen cost rating distance incfast kidfast if type != 2, group(family_id)

note: 222 groups (888 obs) dropped due to all positive or

      all negative outcomes.

Conditional (fixed-effects) logistic regression   Number of obs   =        312

                                                  LR chi2(5)      =      44.35

                                                  Prob > chi2     =     0.0000

Log likelihood = -85.955324                       Pseudo R2       =     0.2051

------------------------------------------------------------------------------

      chosen |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

        cost |  -.0616621    .067852    -0.91   0.363    -.1946496    .0713254

      rating |   .1659001   .2832041     0.59   0.558    -.3891698      .72097

    distance |   -.244396   .0995056    -2.46   0.014    -.4394234   -.0493687

     incfast |  -.0737506   .0177444    -4.16   0.000     -.108529   -.0389721

     kidfast |   .4105386   .2137051     1.92   0.055    -.0083157    .8293928

------------------------------------------------------------------------------

. hausman  .  fullset

                 ---- Coefficients ----

             |      (b)          (B)            (b-B)     sqrt(diag(V_b-V_B))

             |       .         fullset       Difference          S.E.

-------------+----------------------------------------------------------------

        cost |   -.0616621    -.1367799        .0751178        .0576092

      rating |    .1659001     .3066622       -.1407621        .2451308

    distance |    -.244396    -.1977505       -.0466456        .0876173

     incfast |   -.0737506    -.0390183       -.0347323         .015049

     kidfast |    .4105386    -.2398757        .6504143        .1853533

------------------------------------------------------------------------------

                          b = consistent under Ho and Ha; obtained from clogit

           B = inconsistent under Ha, efficient under Ho; obtained from clogit

    Test:  Ho:  difference in coefficients not systematic

                  chi2(5) = (b-B)'[(V_b-V_B)^(-1)](b-B)

                          =       10.70

                Prob>chi2 =      0.0577

                (V_b-V_B is not positive definite)

. 

. nlogit chosen (restaurant = cost rating distance) (type = incfast incfancy kidfast kidfancy), group(family_id) nolog

tree structure specified for the nested logit model

        top --> bottom

        type    restaurant  

--------------------------

       type1     Freebirds  

                MamasPizza  

       type2    CafeEccell  

                LosNorte~s  

                WingsNmore  

       type3    Christop~s  

                   MadCows  

Nested logit estimates

Levels             =          2                 Number of obs      =      2100

Dependent variable =     chosen                 LR chi2(10)        =  199.6293

Log likelihood     =  -483.9584                 Prob > chi2        =    0.0000

------------------------------------------------------------------------------

             |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

restaurant   |

        cost |  -.0944352     .03402    -2.78   0.006    -.1611131   -.0277572

      rating |   .1793759    .126895     1.41   0.157    -.0693338    .4280855

    distance |  -.1745797   .0433352    -4.03   0.000    -.2595152   -.0896443

-------------+----------------------------------------------------------------

type         |

     incfast |  -.0287502   .0116242    -2.47   0.013    -.0515332   -.0059672

    incfancy |   .0458373   .0089109     5.14   0.000     .0283722    .0633024

     kidfast |  -.0704164   .1394359    -0.51   0.614    -.3437058    .2028729

    kidfancy |  -.3626381   .1171277    -3.10   0.002    -.5922041   -.1330721

-------------+----------------------------------------------------------------

(incl. value |

 parameters) |

type         |

      /type1 |   5.715758   2.332871     2.45   0.014     1.143415     10.2881

      /type2 |   1.721222   1.152002     1.49   0.135    -.5366608    3.979105

      /type3 |   1.466588   .4169075     3.52   0.000     .6494642    2.283711

------------------------------------------------------------------------------

LR test of homoskedasticity (iv = 1): chi2(3)=    9.90    Prob > chi2 = 0.0194

------------------------------------------------------------------------------
*** Biprobit 
use http://www.stata-press.com/data/r8/school, clear

biprobit private vote    years logptax loginc

biprobit (private =  years logptax loginc) (vote = years logptax loginc)

. *** Biprobit

. use http://www.stata-press.com/data/r8/school, clear

. biprobit private vote    years logptax loginc

Bivariate probit regression                       Number of obs   =         95

                                                  Wald chi2(6)    =       9.59

Log likelihood = -89.254028                       Prob > chi2     =     0.1431

------------------------------------------------------------------------------

             |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

private      |

       years |  -.0118884   .0256778    -0.46   0.643    -.0622159    .0384391

     logptax |  -.1066962   .6669782    -0.16   0.873    -1.413949    1.200557

      loginc |   .3762037   .5306484     0.71   0.478     -.663848    1.416255

       _cons |  -4.184694   4.837817    -0.86   0.387    -13.66664    5.297253

-------------+----------------------------------------------------------------

vote         |

       years |  -.0168561   .0147834    -1.14   0.254    -.0458309    .0121188

     logptax |  -1.288707   .5752266    -2.24   0.025    -2.416131   -.1612839

      loginc |    .998286   .4403565     2.27   0.023     .1352031    1.861369

       _cons |  -.5360573   4.068509    -0.13   0.895    -8.510188    7.438073

-------------+----------------------------------------------------------------

     /athrho |  -.2764525   .2412099    -1.15   0.252    -.7492153    .1963102

-------------+----------------------------------------------------------------

         rho |  -.2696186   .2236753                     -.6346806    .1938267

------------------------------------------------------------------------------

Likelihood-ratio test of rho=0:     chi2(1) =  1.38444    Prob > chi2 = 0.2393

. biprobit (private =  years logptax loginc) (vote = years logptax loginc)

Seemingly unrelated bivariate probit              Number of obs   =         95

                                                  Wald chi2(6)    =       9.59

Log likelihood = -89.254028                       Prob > chi2     =     0.1431

------------------------------------------------------------------------------

             |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

private      |

       years |  -.0118884   .0256778    -0.46   0.643    -.0622159    .0384391

     logptax |  -.1066962   .6669782    -0.16   0.873    -1.413949    1.200557

      loginc |   .3762037   .5306484     0.71   0.478     -.663848    1.416255

       _cons |  -4.184694   4.837817    -0.86   0.387    -13.66664    5.297253

-------------+----------------------------------------------------------------

vote         |

       years |  -.0168561   .0147834    -1.14   0.254    -.0458309    .0121188

     logptax |  -1.288707   .5752266    -2.24   0.025    -2.416131   -.1612839

      loginc |    .998286   .4403565     2.27   0.023     .1352031    1.861369

       _cons |  -.5360573   4.068509    -0.13   0.895    -8.510188    7.438073

-------------+----------------------------------------------------------------

     /athrho |  -.2764525   .2412099    -1.15   0.252    -.7492153    .1963102

-------------+----------------------------------------------------------------

         rho |  -.2696186   .2236753                     -.6346806    .1938267

------------------------------------------------------------------------------

Likelihood-ratio test of rho=0:     chi2(1) =  1.38444    Prob > chi2 = 0.2393

*** Ordered logit / probit

use http://www.stata-press.com/data/r8/fullauto

ologit rep77 foreign length mpg, table

oprobit rep77 foreign length mpg, table

. *** Ordered logit / probit

. use http://www.stata-press.com/data/r8/fullauto

(Automobile Models)

. ologit rep77 foreign length mpg, table

Ordered logit estimates                           Number of obs   =         66

                                                  LR chi2(3)      =      23.29

                                                  Prob > chi2     =     0.0000

Log likelihood = -78.250719                       Pseudo R2       =     0.1295

------------------------------------------------------------------------------

       rep77 |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

     foreign |   2.896807   .7906411     3.66   0.000     1.347179    4.446435

      length |   .0828275     .02272     3.65   0.000     .0382972    .1273579

         mpg |   .2307677   .0704548     3.28   0.001     .0926788    .3688566

-------------+----------------------------------------------------------------

       _cut1 |   17.92748   5.551191          (Ancillary parameters)

       _cut2 |   19.86506    5.59648 

       _cut3 |   22.10331   5.708935 

       _cut4 |   24.69213   5.890754 

------------------------------------------------------------------------------

       rep77 |      Probability            Observed

-------------+-------------------------------------

        Poor |   Pr(      xb+u<_cut1)        0.0455

        Fair |   Pr(_cut1<xb+u<_cut2)        0.1667

     Average |   Pr(_cut2<xb+u<_cut3)        0.4091

        Good |   Pr(_cut3<xb+u<_cut4)        0.3030

   Excellent |   Pr(_cut4<xb+u)              0.0758

. oprobit rep77 foreign length mpg, table

Ordered probit estimates                          Number of obs   =         66

                                                  LR chi2(3)      =      23.75

                                                  Prob > chi2     =     0.0000

Log likelihood = -78.020025                       Pseudo R2       =     0.1321

------------------------------------------------------------------------------

       rep77 |      Coef.   Std. Err.      z    P>|z|     [95% Conf. Interval]

-------------+----------------------------------------------------------------

     foreign |   1.704861   .4246786     4.01   0.000     .8725057    2.537215

      length |   .0468675    .012648     3.71   0.000      .022078    .0716571

         mpg |   .1304559   .0378627     3.45   0.001     .0562464    .2046654

-------------+----------------------------------------------------------------

       _cut1 |    10.1589   3.076749          (Ancillary parameters)

       _cut2 |   11.21003   3.107522 

       _cut3 |   12.54561   3.155228 

       _cut4 |   13.98059   3.218786 

------------------------------------------------------------------------------

       rep77 |      Probability            Observed

-------------+-------------------------------------

        Poor |   Pr(      xb+u<_cut1)        0.0455

        Fair |   Pr(_cut1<xb+u<_cut2)        0.1667

     Average |   Pr(_cut2<xb+u<_cut3)        0.4091

        Good |   Pr(_cut3<xb+u<_cut4)        0.3030

   Excellent |   Pr(_cut4<xb+u)              0.0758

