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* H HL MM 22 *
. HHL  MMMM 22 R
* HHHHH L MMM 2 Version3.01 *
v HHL MM 2 *
* H H LLLLE MM 2222 *
SPECIFICATIONS FOR THIS HLM RUN Mon Dec 8 17:08:41 1997

Problem Title: TTEFF NULL MCDEL ANALYSIS
The data source for this run = JIB.SSM

Ouiput file name = ATTNULL.OUT

The maximum number of level-2 units = 73
The maximurm number of iterations = 100

Weighting Spacification

Waight
Variable
Weighting? Name Normalized?
Leavel 1 no no
Level 2 na no
The outcome variable is TTEFF

The model specified for the fixed effecls was:

Level-1 Level-2

Coefficients Predictors

INTRCPT1, BO  INTRCPTZ, GO0

Summary of the modet specified (in squation format)

Level-1 Model
Y=BO+R
Level-2 Model
BO = GO0 + U0




Level-1 OLS regressions

Levei-2 Unit  INTRCPT1

65  213.00000
88 193.66667
67 219,00000
68 229,33333
69 24277777
70  253.33333
71 212.33333
72 270.16666
73 21411111
The average OLS level-1 coefficient for INTRCPT1 =  238.05770
STARTING VALUES

sigma(0)_squared = 5193.44803
Tau(0)

INTRCPTY  507.16533

The outcomevariable is  TTEFF
Estimation of fixed effacts

{Based on starting values of covariance componeants)

Fixed Effect Coefficient Standard Error T-ratio P-value

For. INTRCPT4, BO
INTRCPT2, GO0 238.579246  4.145046  57.558 _0.000

The vaite of the likelihood function at lteration 1 = -2.937312E+003
The value of the likelihood function at iteration 2 = -2,937289E+003
1he value of the likelihood function at iteration 3 = -2.937272E+003

The value of the likelihoad function at iteration 5 = -2.937221E+003

Iterations stopped due to smali change in likelihcod function
werver [TERATION 6 ==
Sigma_squared = 5224,69375

204




Tau

INTRCPT1  417.34815

Tau (as correlations)

INTRCPT1 1.000

Random level-1 coefficient Rellability estimate

INTRCPT1, BO 0.357
The value of the likeiihood function at iteration 6 = -2.937221E+003

The outcome vanable is  TTEFF

Final estimation of fixed effects:

Fixed Effect Coefficient Standard Error T-ratio P-value

For INTRCPT1, BO
INTRCPT2Z, GO0 238.622352  4.000809 59.644 0.000

Final estimation of variance components:

Random Effact Standard  Variance df Chi-square P-value

Deviation Component

INTRCPT1, UG 20.42910 417.34815 72 113.90838 0.001
level-1, R 72.28204 5224.69375

Statistics for current covariance components model

Deviance = 5874.44162

Number of estimated parameters = 2
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. HHL MM 22 .

. HHL  MMMM 2 2 ' .

. HHHHH L MMM 2 Version3.01 *

. HHL MM 2 .

. H HLLLLL MM 2222 .
SPECIFICATIONS FOR THIS HLM RUN Mon Dec 8 17:31:30 1997

" Problem Titte: TTEFF SIMPLE MODEL
The data source for this run = JIB.5SM
Output file name = ATTSIMPLE.OUT
The maximurmn number of lavel-2 units = 73
The maximum number of iterations = 200

Weighting Specification

Waight
Variable
Weighting? Name Naormalized?
Level 1 no no
Level 2 no no
The outcome variable s TTEFF

The model specified for the fixed effects wasﬁ

Level-1 Lavel-2

Coefficients Prediclors

INTRCPT1, BO  INTRCPT2, GOO
% ADSEM slope, B1 INTRCPTZ, G10
% SRATIO slope, B2 INTRCPTZ, G20
% SDDIS slope, B3 INTRCPTZ, G30
% LEAD slope, B4 !NTRCPT_2. G40

‘%' - This level-1 pradictor has been centered around its grand mean.



The model specified for the covariance components was:

Sigma squared (constant across level-2 units)
Tau dimensions

INTRCPT1

ADSEM slope

SRATIO slope

SDDIS siope

LEAD slope

Summary of the model specified (in equation format}

Level-1 Model

Y = BO + B1*(ADSEM) + B2*(SRATIO) + B3*(SDDIS) + B4*(LEAD) + R
Level-2 Model

BO = GCO + U0

B1=G10+ WU

B2 = G20 + U2

B3=G30+ U3

B4 = G40 + U4

Level-1 OLS regressions

Level-2 Unit INTRCPT1 ADSEM siope SRATIO siope SDDIS slope LEAD slope

01 23459419  113.05169 2.62352 10.35488  -2.09107
02 277.08551 -6.10018 0.68778 -4,69982 224121
03 195.86053  -26.31487  -22.64322 12.82264 6.01819
04 275.44482 7.27896 0.28626 0.79215 2.51398
05 263.72607 2868578  -11.37431 672881  -1.67858
06 271.22821 21.41154 0.26687 -1.31708 2.06687
o7 22213918 48.06182 -3.95558 2.19025 1.44502
o8 266.55905  -156.53442 1,38266 3.18712 4,84021

09 258.43213 31.51354 -8.33860 342739 1.26633
10 281.48204 542815 0.85697 0.39490 3.14140




The average OLS level-1 coefficient for INTRCPT1
The average OLS level-1 coefficient for ADSEM

The average OLS level-1 coefficient for SRATIO =

The average OLS level-1 cosfficlent for  SULDIS =

The average OLS level-1 coefficient for

STARTING VALUES

sigrma(0)_squared = 453.46547

Tau(0)

INTRCPT1 51895218 -173.55734
ADSEM -173.55734  96.20611
SRATIO  -94.52481  14,12475
SDDIS  29.38310  -21.74821

LEAD  -2.27498 -18.26219

New Tau(0)

INTRCPT1 518.95218 -59.53017
ADSEM  -59.53017  95.20611
SRATIO -13.59836  4.84479

SDDIS 10.07840  B.00185
LEAD 078032  -6.26333

The outcome variable is TTEFF

Estimation of fixed effects

LEAD =

-94.52491
14.12475
-1.51997

-10.05386
-3.57179

~13.59838
4.84479
9.54651
-3.44848
0.40885

251.98634
18.98914
-2.15848
-0.11911

0.75554

26.38310 -2.27498
-21.74821 -18.26219
-10.05388 -3.57178

4.40558 -0.77736

-0.77736  0,69823

10.07840 -0.78032

6.00185 -6.26303
-3.44848  0,40885
4,40558  -0.18683
-0.18683  0.69923

(Based on starting values of covariance components)

Fixed Effect

Coefficient Standard Error T-ratio P-value

For INTRCPT1, BO

INTRCPTZ. GO0 242,790847
For ADSEM slops, B1

INTRCPT2, G10  13.479969
For SRATIO slope, B2

INTRCPT2, G20 -1.350069
For SDDIS slope, B3

INTRCPTZ, G30 -1.132862
For LEAD _slope. B4

INTRCPTZ, G40  1.368716

2971639

1.488147

0.473804

0.315066

0.138111

81.703 0.000

9.058
-2.849
-3.585

9.896

©.000

0.005

0.001

0.000
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The value of the likelihood function at iteration 1 = -2,522803E+003
The value of the likelihood function at iteration 2 = -2.612332E+003
The value of the likelihood function at jteration 3 = -2,507770E+003

The value of the likelihood function at iteration 198 = -2,480579E+003
The value of the likelihood function at iteration 189 = -2,490579E+003

Fhmaairy ITERATION 200 R
Sigma_squared = 548.21728

Tau
INTRCPTY  398.53630 -46,11878 10.76467 8.73385  6.65387
2875411  -3.19940 1.25388 -3.83573

1.41414 -0.84223  0.78312

ADSEM  -46.11878

SRATIO 1076467  -3.19940
S0DiS 8.73385 126398 -0.64223  1.56696 0.13348

LEAD 6.65387 -3.83573 076312 0.13349  1.06511

Tau (as comelations)
INTRCPT1 1.000 -0.432 0.455 0.350 0.324

ADSEM -0.432 1.000-0.502 0.187 -0.693
SRATIO 0.455 -0.502 1.000-0.431 0.622
SDDIS 0.350 0.187 -0.431 1.000 0.103

LEAD 0.324 -0.693 0.622 0.103 1.000

Random level-1 coefficient Reliability estimate

INTRCPT1, BO 0.484
ADSEM, B1 0.208
SRATIO, B2 0.120 -

SDDIS, B3 0.236
LEAD, B4 0.361

The value of ths likelihood function at iteration 200 = -2,490579E+003
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The outcome variable is TTEFF

Final estimation of fixed effects:

Fixed Effect Coefficient Standard Error T—r‘atio P-value

For INTRCPT1, BO
INTRCPT2, GO0 243.034312 2809717  90.022 0.000

For ADSEM slope, B1

INTRCPT2, G10 12.630796  1.055527  11.966  0.000
For SRATIO slope, B2

INTRCPT2, G20 -1.414027 0301695 4,887 0,000

For SDDIS slope, B3
INTRCPTZ, G30 -1.020147 0.228582  -4.463 0.000

For LEAD slope, B4
INTRCPTZ2, G40  1.465384 0.152267 9,624  0.000

Final estimation of variance components:

Random Effect Standargd Variance df Chi-square P-value

Deviation Component

INTRCPT1, U0 19.91322 396.53630 71 187.78556  0.000
ADSEM siope, U1 5.36229 2875411 71 123.63911  0.000
SRATIO slope, U2 1.18918 1.41414 71 98.19049 0.018
SDDIS slope, U3 1.25178 1,56696 71 10897795 0.003
LEAD siope, U4 1,03204 1.06511 71 136.935@ 0.000
lovel-1, R 2341404 54827728

Statistics for current covariance components model

Deviance = 4981,15736

Number of estimated parameters = 18
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. HHL MM 22 .

. HHL  MMMM22 ' .

- HHHHH L MMM 2 Version3.01 *

. HHL MM 2 .

. H HLLLLL MM 2222 .
SPECIFICATIONS FOR THIS HLM RUN Fri Dec 19 18:18:13 1997

Problem Titte: TTEFF HYPOTHETICAL MODEL
The data source for this run = jib.ssm

Cutput file name = ATTHYPOT.OUT
The maximum number of level-2 units = 73
The maximum number of iterations = 200

Weighting Specification

Woeight
Variable
Waeighting? Name Normalized?
Level 1 no no
Level 2 no no

The oulcome variable is TTEFF

The modsl specified for the fixsd effects was!

Level-1 Lavel-2

Coefficients Predictors

INTRCPT1, BO INTRCPT2, GOO

$ MCOM, GO1
$ PCOM, G02
b CCOM, G03
$ ADCOM, GD4
$ ADHOU, GO5

21




212

% ADSEM siope, B1  INTRCPT2, G10
% SRATIC slope, B2 INTRCPT2, G20
% SDDIS stops, B3 INTRCPTZ2, G30
% LEAD siope, B4 INTRCPT2, G40

'%' - This leveal-1 predictor has been centered around its grand mean,

'$' - This level-2 predictor has been centered around its grand mean.

The model specified for the covariance components was:

Sigma squared (constant across level-2 units)
Tau dimsnsions

INTRCPT1

ADSEM slo;;e

SRATIO slope

SDDIS siope

LEAD slope

Summary of the model specified (in equation format)

Level-1 Model .

Y = B0 + B1*(ADSEM) + B2*(SRATIO) + B3*(SDDIS) + B4*(LEAD) + R
Level-2 Model

BO = GOO + GO1*(MCOM) + G02*(PCOM) + GO3*(CCOM) + G04"(ADCOM}

+ GOs*(ADHOU} + U0

Bi=G10+U1

B2 = G20 + U2

B3=G30+ U3

B4 = G40 + U4

Level-1 OLS regressions

Level-2 Unit INTRCPT1 ADSEM slope SRATIO slope SDDIS siope LEAD slope

o 234,59419 113.05169 2.62352 10.35486 -2.00107
02 277.08551 -8.10018 0.68778 -4,69982 224121
03 185.86053  -26.31487 -22 64322 12.82264 8.01819

04 275.44482 7.27596 0.28626 0.79215 2.51398



05 263.72607  28.68578  -11.37431 6.72891
06 271.22621  21.41154 0.26697 -1.31708
07 22213019 4B8.08182  -3.85558 2.18025
08 266.55005  -16.53442  1.38266 3.18712
09 25843213  31.51354  -8.33860 3.42739
10 281.48294 542815  0.85697 0.39490

The average OLS level-1 coefficient for INTRCPT1 = 251.986834
The average OLS level-1 coefficient for ADSEM =  18.96914
The average OLS level-1 coefficient for  SRATIO = -2.15648
The average OLS levei-1 coefficient for ~ SDDIS = -0,11911
The average OLS level-1 coefficient for LEAD =  0.75554

STARTING VALUES

sigma(0)_squared = 453,46547

Tau(0)
INTRCPT1  757.82317 -29.57066 -104.04804 29.20958

ADSEM -29.57056 108.00058  11.66267 -20.78553
SRATIO -104.04804 1166267  -1.05712 -10.08844
SDDIS  20.20959 -20,78553  -10.08844  4.14476
LEAD -20.39085 -19.79140  -3.25941  -0.84551

New Tau(0)
INTRCPT1 757.82317 -10.14270 -16.86479 10.01889

ADSEM  -10.14270 106.00058  4.00030 6.33205
SRATIO  -16.86479 4.00030 9.63808  -3.46033
SDDIS  10.01888 6.33205 -3.46033 4.14476
LEAD  -6.99408 -8.78845 0.51599  -0.21020

-20.39085
-19.79140
-3.25641
-0.84551
0.90244

-5,99406
-6.78845
0.51598
-0.21020
0.90244

-1,67858
2.08687
1.44502
4,94021
1.26633

3.14140

213



214

The outcome variable is TTEFF
Estimation of fixed effects

{Based on starting values of covariance components)

Fixed Effect Coefficient Standard Error T-ratio P-value

For INTRCPT1, BO
INTRCPT2, GO0 242.718080 3.,518886 68.015 0.000
MCOM, GO1 0.000280  0.000107 2,614 0,009
PCOM, G02 8905845 5331005 1.671  0.094
CCOM, G03  -1.854918  4.837882 -0.383 0701
ADCOM, Go4 9452310  4.B97053 18930  0.053
ADHOU, GO5 23.896580 13.116864 1.822 (.068
For ADSEM siope, B1
INTRCPT2, G10 13.467046  1.566794 8.595 0.000
For SRATIC slope, B2
INTRCPT2, G20 -1.421487  0.482219 .2.948 0.004
For SDDIS slope, B3
INTRCPT2, G30 -1.078233  0.313330 -3.441  0.004
For LEAD slope, B4
INTRCPT2, G40 1.357612 0.151718 8.948 0.000

The value of the likelihood function at iteration 1 = -2.518091E+003
The value of the likelihood function at iteration 2 = -2.499962E+003
The value of the likelihood function al iteration 3 = -2.493087E+003
The value of the likelihood function at iteration 4 = -2.489492E-+003
The value of the likelihood function at iteration 5 = -2.486827E+003

The vaiue of the likelihood function at iteration 198 = -2,479977E+003
The value of the likelihood function at iteration 197 = -2,479977E+003
The value of the likelihood function at iteration 198 = -2.479877E+003
The vaiue of the likelihood function at Heralion 199 = -2.479977E+003
et ITERATION 200 e+

Sigma_squared = 568.42279



Tau
INTRCPT1 20422201 -8,99788
ADSEM  -8.99788 28.35390
+ SRATIO 1.45300 -1.89950
SDDIS  11.10334  1.27472
LEAD  5.19807 -3.45089

Tau (as correlations)

1.45300
-1.89950
1.02721
-0.61951
0.62812

INTRCPT1 1.000 -0.118 0,100 0.820 0.370
ADSEM -0.118 1.000 -0.352 0,181 -0.858
SRATIO 0.100 -0.352 1.000 -0.488 0.630

SDDIS 0.620 0.191 -0.488 1.000 0.145
LEAD 0.370 -0.659 0.630 0.145 1.000

Random level-1 coefficient Refiability estimate

INTRCPT1, BO 0.361
ADSEM, B1 0.201
SRATIO, B2 0.091

SDDIS, B3 0.231
LLEAD, B4 0.339

11.10334

1.27472
-0.81951
1.57139
0.17854

5.16807
-3.45089
0.62812
0.17854
0.86834

The value of the likelihood function at iteration 200 = -2.479977E+003

The outcome variable is  TTEFF

Final estimation of fixed effects:

Fixed Effect Coefficient Standard Error T-ratic  P-value

For INTRCPT1, BO
INTRCPT2, GO0 242,545854
MCOM, G01 0.000250
PCOM, GO2  7.588139
CCOM, G033 3.023125
ADCOM, Go4  8.918227
ADHOU, GOS 22.303760

2.152778
0.000061
3.110100
2.952855
2.742434
7.481839

112.666
4102
2,440
1.024
3.252

2.981

0.000
0.000
0.015
0.306
0.002
0.003
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For ADSEM slope, B1

INTRCPTZ, G10  12.812197  1.060349 12,083 0.000
For SRATIO slope, B2

INTRCPT2, G20 -1.2085¢2 0200855 -4.463 0.000
For SDDIS slope, B3

INTRCPT2, 330 -1.058247 0.228210  -4.837 0.000
For LEAD siope, B4

INTRCPT2, G40  1.420780 0.147205 9,852 0.000
Final estimation of variance components:
Random Effect Standard Variance  df Chi-square

Deviation Component

INTRCPT4, UD 14.28063 204.22201 66 149.61137
ADSEM slope, U1 532484  28.35390 71 119.65895
SRATIO siope, U2 1.01351 1.02721 71 93.70103

SDDIS stope, U3 1.25355 1,5713¢ 71 105.30155

LEAD stope, U4 0.88404 0.96834 71 130.49152

level-t, R 23,84162 568.42279

Statistics for current covariance components model

Deviance = 4953,95391

Number of estimated parameters = 16

P-value

0.000
0.000
0.037
0.005
0.000
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