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SPECIFICATIONS FOR THIS HLM RUN Mon Feb 25 10:55:51 2002

Problem Title: NOT SPECIFIED

The data source for this run = C:\effect.ssm

Output file name = C:\effect.out

The maximum number of level-2 units = 411

The maximum number of iterations = 50

Method of estimation: restricted maximum likelihood

Weighting Specification

Weight
Variable
Weighting? Name Normalized?
Level 1 no no
Level 2 no no

The outcome variable is EFFECT

The model specified for the fixed effects was:
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Level-1 Level-2

Coefficients Predictors

INTRCPTL11BO  INTRCPT2, GOO

The model specified forthe covariance components was:

Sigma squared (constantacross level-2 units)

Tau dimensions

INTRCPT1

Summary of the model specified (in equation format)

Level-1 Model

Y=B0O+R

Level-2 Model

Bo = Q00+ U0



Level-1 OLS regressions

Level-2 Unit

002
003
004
005
006
007
009
010
012
013

The average OLS level-1 coefficient for INTRCPTI =

INTRCPT1

1.00000
0.99340

-0.51682

0.89120
0.45900
0.12749
0.42420
1.00000
0.54950
1.00000

STARTING VALUES

sigma(0)_squared = 2.62179

Tau(0)

INTRCPT1

4.06677

0.96205



The outcome variable is EFFECT

Estimation of fixed effects

(Based on starting values of covariance components)

Fixed Effect Coefficient Standard Error T-ratio P-value

For INTRCPT11BO

INTRCPT2, GOO  0.933462 0.114362 8.162 0.000

The value of the likelihood function at iteration 1 =-2.448808E+003

The value of the likelihood function at iteration 2 = -2.445295E+003

The value of the likelihood function at iteration 3 = -2.444016E+003

The value of the likelihood function at iteration 4 = -2.443463E+003

The value of the likelihood function at iteration 5

-2.442943E+003

The value of the likelihood function at iteration 7

-2.442940E+003

The value of the likelihood function at iteration 8 = -2.442940E+003

The value of the likelihood function at iteration 9 = -2.442940E+003

The value of the likelihood function at iteration 10 = -2.442940E+003

Iterations stopped due to small change in likelihood function



*kkkkkk

wikesk [TERATION 11

Sigma_squared =  2.83866

Tau

INTRCPT1 2.69932

Tau (as correlations)

INTRCPT1 1.000

Random level-1 coefficient Reliability estimate

INTRCPT1, BO 0.663

The value of the likelihood function atiteration 11 = -2.442940E+003



The outcome variable is EFFECT

Final estimation of fixed effects:

Fixed Effect Coefficient standard Error T-ratio P-value

For INTRCPT11BO
INTRCPT2, GOO  0.921894 0.099554 9.260  0.000

Final estimation of variance components:

Random Effect standard  Variance df Chi-square P-value

Deviation Component

INTRCPTI, uo 1.64296 2.69932 410 1278.67671 0.000

level-1, R 1.68483 2.83866

Statistics for current covariance components model

Deviance = 4885.88015

Numberofestimated parameters = 2
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-TH ANALYSIS FOR EFFECT SIZE OF THESIS
CORRELATION MATRIX TO BE ANALYZED

EFFECT

EFFECT 1.000
COG .001
APTI - . 048
SAMP -.218
INS 158
TIME 265
HYPO -.039
UNIV 078
CORRELATION
HYPO

HYPO 1.000
UNIV .020

COG APTI
1.000
- 118 1.000
- . 021 092
-.070 -.025
015 -.103
-.018 - . 047
250 - 119
MATRIX TO BE ANALYZED
UNIV
1.000

TH ANALYSIS FOR EFFECT SIZE OF THESIS

JLAMETER SPECIFICATIONS

BETA
EFFECT

EFFECT
COG
APTI
SAMP
INS
TIME
HYPO

BETA

DO ODODODIOO

HYPO

EFFECT
COG
APTI
SAMP
INS
TIME
HYPO

GAMMA

OO0 ODODODDOO

UNIV

COG APTI

PO brooo
WL —guiooo

SAMP

1 1 [ =N
O
— oo <2
O IO DO

SAMP

ODOODODOOH—

INS

INS

OO ODODODOOMN
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TIME
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PHI
UNIV
18

PSI
EFFECT
19

PSI
HYPO
25

COG
20

APTI
21

TH ANALYSIS FOR EFFECT SIZE OF THESIS

mber of Iterations

SREL ESTIMATES (MAXIMUM LIKELIHOOD)

BETA
EFFECT
EFFECT -

COG

APTI

SAMP

INS

TIME

COG

o
O on
— o

APTI

—_
— -
- O

oSO o © 00 PO ~ 00—
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- 1] 1] - 1]
o P o BPEeo

SAMP

2

SAMP
=279

050
5.58

2

%

INS
23

INS

154
(.048)
3.246
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TIME
24

TIME

-.028
(.124)
2229



HYPO

BETA

HYPO

EFFECT

COG
APTI

SAMP

SO o
980

<t —

INS

TIME
HYPO

GAMMA

UNIV

EFFECT

O —N
LOOCO N
AN<IT

COG

APTI

SAMP

INS
TIME

HYPO



EFFECT
COG
APTI
SAMP

COVARIANCE MATRIX OF Y AND X

EFFECT C0G APTI SAMP INS
1999
- 006 1.000
=029 =030 1.000
- 976 - 021 095 1.000
154 - 073 - 1032 =002 1,000
257 007 - 103 1133 044
032 - 022 - 049 004 201
051 250 - 119 218 014
COVARIANCE MATRIX OF Y AND X
HYPO UNIV
1.000
000 1,000
PHI
UNIV
1.000
(070
14.30
S|
EFFECT COG APTI SAMP INS
1986 947
6 2 (.069 (;086) (.07
10.418 14.300 14.300 14.30 14.300
S|
HYPO
997
0702)
14.30

SQUARED MULTIPLE CORRELATIONS FOR STRUCTURAL EQUATIONS
EFFECT COG APTI SAMP INS

087 063 014 054 046
SQUARED MULTIPLE CORRELATIONS FOR STRUCTURAL EQUATIONS
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TIME

oo
Ol—©
oo —l

TIME

A
14.238

TIME
134
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HYPO

GOODNESS OF FIT STATISTICS
EES OF FREEDOM
RALITY PARAMET
INTERVAL FOR N

0.154

) =
0.149 : 0.187
i )

(ECVI
= 0,
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CROSS-VALIDATION _INDEX
IDENCE INTERVAL FOR ECVI

90 PERCENT

FOR SATURATED MODEL =

I
F

GREES OF FREEDOM = 192.019

CHI-SQUARE FOR INDEPEN

© oo
N || Yo
n oo .

- —_
O — 11 11

CRITICAL N (CN) = 772.330

STAN%
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NON-NORMED FIT
PARSIMONY NORME
COMPARATIVE
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ROOT MEAN S

VIH ANALYSIS FOR EFFECT SIZE OF THESIS

FITTED COVARIANCE MATRIX
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UNIV

STANDARDIZED RESIDUALS
HYPO

HYP

UNI
MEDIAN STANDA

LARGEST STANDA

SMALLEST STANDA
STEM

T

O
—Lo
0O o

LLo
<To>»
LUl
Lg

XX
XX

DARDIZED RESIDUALS
XX

S

THESI
STAN

000000

9999
LATH ANALYSIS FOR EFFECT

3.5

D~ i



X X
XX

<

< < X

STANDARDIZED RESIDUALS

IH_ANALYSIS FOR EFFECT SIZE OF THESIS
IFICATION INDICES AND EXPECTED CHANGE

MODIFICATION INDICES FOR BETA

EFFECT COG APTI SAMP IN'S
FFECT : 010 1219 |
COG 000 - 3.446 3.446 2.896
APTI 127 3.446 — 3.446 069
SAMP 195 - - TG .- 4786
INS 1.250 - - S 1293 - -
TIME e e — 436 480
HYPO 2.244 - G 1694 - -
MODIFICATION INDICES FOR BETA
HYPO
EFFECT 1.557
COG .003
APTI 607
SAMP 890
INS -
TIME 2.291
HYPO o

EXPECTED CHANGE FOR BETA
EFFECT COG APTI SAMP INS

333

TIME

225
002
428
002

1.276

TIME



4
FFECT - .005 023 .- : 33

COG 000 o 090 1275 326 087
APTI -.019 -.094 - -2.619 - 10095 009
SAMP .090 .- . -.033 - . 049

INS .158 . - - -.026 - - 003
TIME - - - _ .. 043 035 -
HYPO -.076 o o 041 o 056

EXPECTED CHANGE FOR BETA
HYPO
EFFECT - . 060

COG -.010
APTI .326
SAMP . 045

INS o
TIME .070
HYPO o

MODIFICATION INDICES FOR GAMMA
UNIV
EFFECT 1.076

COG
APTI
SAMP

INS 2.502
TIME
HYPO 178

.EXPECTED CHANGE FOR GAMMA
UNIV
EFFECT .064

COG
APTI
SAMP

INS -.079
TIME
HYPO 022

) NON-ZERO MODIFICATION INDICES FOR PHI
MODIFICATION INDICES FOR PSI

EFFECT COG APTI SAMP INS TIME
EFFCOO 0:]
APTI 134 3.4-46
SAMP 1.412 - -



INS 1.307 2.502 2.502
TIME 1.391 - o
HYPO 1.612 178 178

MODIFICATION INDICES FOR PSI
HYPO
HYPO
EXPECTED CHANGE FOR PSI
EFFECT COG APTI
EFFECT :

COG -.00% .

APTI -. 017 - .088 o

SAMP 312 - - - -

INS 247 298 - . 658
TIME - 253 - - - -
HYPO - .061 -.081 179

EXPECTED CHANGE FOR PSI
HYPO
HYPO

MAXIMUM MODIFICATION INDEX IS

PATH ANALYSIS FOR_EFFECT SIZE OF THESIS
TOTAL AND INDIRECT EFFECTS

TOTAL EFFECTS OF X ON Y

UNIV
EFFECT 051
(;033)

.55
C0G 250
(048]

5.22
APTI - 119
(,049)
424
SAMP -.218
(048]

451
INS -.014
(.014)

oco=co
OO
Pt N

SAMP

- - - 1
ODOO
NI
1O

3.45 FOR ELEMENT ( 2,

140

INS

018

4) OF BETA

335
2.291

TIME

070
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031

TIME

HYPO

INDIRECT EFFECTS OF X ON Y

UNIV

EFFECT

COG
APTI

SAMP

<t —
—~t
oo

INS

TIME

HYPO

TOTAL EFFECTS OF Y ON Y

COG APTI SAMP INS TIME

EFFECT

O —i
N
Oy

EFFECT

COG
APTI

O —Oo
Fr—ocO <t
044

O _— MM
NN
05./

SAMP
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TOTAL EFFECTS OF Y ON Y
HYPO
030
G357

INS
TIME
HYPO

EFFECT

COG
APTI
SAMP

O —O
[epleolan)
i<t —q

INS

TIME

INS

103

SAMP

1S

(STABILITY INDEX)
APTI

INDIRECT EFFECTS OF Y ON Y
COG

EFFECT

TIME

HYPO
LARGEST EIGENVALUE OF B*B'

~N—o

Sy

EFFECT

COG
APTI
SAMP



INS =005 - 010
(.010) (.010)
=480 97
TIME 1002 - 005 - 006
010} (,094) (.004)
=195 18 ‘1,384
HYPO
INDIRECT EFFECTS OF Y ON Y
HYPO
EFFECT 030
(.012
7.55
COG
APTI
SAMP
INS
TIME 008
(,005)
1.71
HYPO

THE PROBLEM USED

17328 -BYTES (=

USED:

TIMI

6.9% OF AVAILABLE WORKSPACE)

.3 SECONDS
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