R Console

R : Copyright 2005, The R Foundation for Statistical Computing
Version 2.2.1 (2005-12-20 r36812)
ISBN 3-900051-07-0

R is free software and comes with ABSOLUTELY NO WARRANTY.
You are welcome to redistribute it under certain conditions.
Type 'license()' or 'licence()' for distribution details.

R is a collaborative project with many contributors.
Type 'contributors()' for more information and
'citation()' on how to cite R or R packages in publications.

Type 'demo()' for some demos, 'help()' for on-line help, or
'help.start()' for an HTML browser interface to help.
Type 'g()' to quit R.

> data=read.table(file="d:/R/andy/mywork.txt")

> data

V1l V2 V3 V4 V5 Ve V7 V8
1 34600 7 3 1 2 5 4 3
2 341000 3 5 6 4 2 6 5
3 54450 1 1 5 1 1 1 1
4 54600 2 2 2 3 7 2 1
5 541000 4 4 3 5 3 3 4
6 8+450 6 6 4 6 6 5 ©
7 8+000 5 7 7 7 4 7T 2
> Choice=datal[["V1"]]
> Rl=datal[["V2"]]
> R2=datal[["V3"]]
> R3=datal[["V4"]]
> R4=datal[["V5"]]
> Rb5=datal[["V6"]]
> R6=datal[["V7"]]
> R7=datal[["V8"]]
> local ({pkg <- select.list (sort(.packages(all.available = TRUE)))

+ if (nchar (pkg)) library(pkg, character.only=TRUE) })

Loading required package: MASS

MNP: R Package for Fitting the Multinomial Probit Model

Version: 2.3-6

> res<-mnp (choice~R1+R2+R3+R4+R5+R6+R7+R8, n.draws=50,burnin=0, thin=0, verbose=TRUE)

Error in eval (expr, envir, enclos) : object "choice" not found
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6+R7+R8, n.draws=50,burnin=0, thin=0, verbose=TRUE)
Error in eval (expr, envir, enclos) : object "R8" not found

> res<-mnp (Choice~R1+R2+R3+R4+R5+R6+R7, n.draws=50,burnin=0, thin=0,verbose=TRUE)
The base category is “3+1000°'.
The total number of alternatives is 7.
The dimension of beta is 48.
The number of observations is 7.
Improper prior will be used for beta.
Starting Gibbs sampler...
Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6 + R7, n.draws = 50,
SWP: singular matrix.
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6+R7, n.draws=10,burnin=0, thin=0,verbose=TRUE)
The base category is “3+1000°'.
The total number of alternatives is 7.
The dimension of beta is 48.
The number of observations is 7.
Improper prior will be used for beta.
Starting Gibbs sampler...

Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6 + R7, n.draws = 10,
SWP: singular matrix.
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> res<-mnp (Choice~R1+R2+R3+R4+R5+R6, n.draws=50,burnin=0,thin=0, verbose=TRUE)
The base category is "3+1000'.
The total number of alternatives is 7.
The dimension of beta is 42.
The number of observations is 7.
Improper prior will be used for beta.
Starting Gibbs sampler...
10 percent done.
20 percent done.
30 percent done.
40 percent done.
Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6, n.draws = 50, burnin = O,
TruncNorm: lower bound is greater than upper bound
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6, n.draws=45,burnin=0,thin=0, verbose=TRUE)
The base category is “3+1000°'.
The total number of alternatives is 7.
The dimension of beta is 42.
The number of observations is 7.
Improper prior will be used for beta.
Starting Gibbs sampler...
10 percent done.
20 percent done.
30 percent done.
40 percent done.
50 percent done.
Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6, n.draws = 45, burnin = O,
TruncNorm: lower bound is greater than upper bound
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6, n.draws=40,burnin=0,thin=0, verbose=TRUE)
The base category is “3+1000°'.
The total number of alternatives is 7.
The dimension of beta is 42.
The number of observations is 7.
Improper prior will be used for beta.
Starting Gibbs sampler...
10 percent done.
20 percent done.
30 percent done.
40 percent done.
Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6, n.draws = 40, burnin = O,
TruncNorm: lower bound is greater than upper bound
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6, n.draws=35,burnin=0,thin=0, verbose=TRUE)
The base category is “3+1000'.
The total number of alternatives is 7.
The dimension of beta is 42.
The number of observations is 7.
Improper prior will be used for beta.
Starting Gibbs sampler...
10 percent done.

20 percent done.
30 percent done.
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40 percent
50 percent

done.
done.

60 percent done.
70 percent done.
Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6, n.draws = 35, burnin = 0,
TruncNorm: lower bound is greater than upper bound
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6, n.draws=30,burnin=0,thin=0, verbose=TRUE)

The base category is "3+1000'.

The total number of alternatives is 7.
The dimension of beta is 42.

The number of observations is 7.
Improper prior will be used for beta.

Starting Gibbs sampler...
10 percent done.
20 percent done.
30 percent done.
40 percent done.
50 percent done.
60 percent done.
Error in mnp (Choice ~ R1 + R2 + R3 + R4 + R5 + R6, n.draws = 30, burnin = O,
TruncNorm: lower bound is greater than upper bound
> res<-mnp (Choice~R1+R2+R3+R4+R5+R6, n.draws=25,burnin=0,thin=0, verbose=TRUE)

The base category is “3+1000°'.

The total number of alternatives is 7.
The dimension of beta is 42.

The number of observations is 7.
Improper prior will be used for beta.

Starting Gibbs sampler...
10 percent done.
20 percent done.
30 percent done.
40 percent done.
50 percent done.
60 percent done.
70 percent done.
80 percent done.
90 percent done.

100 percent done.

110 percent done.

120 percent done.

> summary (res)

Call:
mnp (formula = Choice ~ R1 + R2 + R3 + R4 + R5 + R6, n.draws = 25,
burnin = 0, thin = 0, verbose = TRUE)

Coefficients:

mean std.dev. 2.5% 97.5%
(Intercept) :3+600 -263.0693 461.1035 -1395.4465 23.188
(Intercept) :5+1000 -180.3856 205.5301 -700.2824 1.105
(Intercept) :5+450 692.8960 982.4109 3.3068 2865.343
(Intercept) : 5+600 559.3435 895.6331 9.9546 2799.393
(Intercept) :8+450 172.1607 159.3339 12.1827 572.260
(Intercept) :8+600 -833.6153 1097.0416 -3423.1700 -19.275
R1:34+600 -68.3370 131.8405 -417.7923 20.317
R1:5+1000 191.1797 259.1239 1.6548 838.522
R1:5+450 -0.4170 47.2712 -98.8192 95.754
R1:5+600 -36.0729 81.8911 -265.1223 15.119
R1:8+450 21.3871 72.2722 -41.3114 190.821
R1:8+600 204.4293 267.7314 4.5612 832.009

R2:3+600 1270.1288 2201.2761 -5.9265 6994.590
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