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NM_Crea.out

Program: HLM 6 Hierarchical Linear and Nonlinear Modeling
Authors: Stephen Raudenbush, Tony Bryk, & Richard Congdon
Publisher: Scientific Software Internationat, Inc. (c) 2000

techsupport@ssicentral.com
www.ssicentral.com

Module: HLM2S.EXE (6.08.29257.1)
Date: 24 April 2011, Sunday
Time: 12:29:12

SPECIFICATIONS FOR THIS HLM2 RUN

problem Title: NM_Crea

The data source for this run = mathl.mdm

The command file for this run = D:\data\NM_Creal.him
Qutput file name = NM_Crea.out

The maximum number of level-1 units = 1800

The maximum number of level-2 units = 60

The maximum number of iterations = 100

Method of estimation: restricted maximum likelihood

Weighting Specification

Welght
Vatiable
Weighting? Name Normalized?
Level 1 no
Level 2 no
Precision ~ No

The outcome variable is CREA

The model spedified for the fixed effects was:

Level-1 Level-2
Coefficients predictors

INTRCPT1, B0  INTRCPTZ, GO0

The model specified for the covariance components was:

Sigma squared (constant across level-2 units)

Tau dimensions
INTRCPT1

Summary of the model specified (in equation format)
Page 1



NM_Crea.out

Level-1 Model
Y=B0+R

Level-2 Mode!
B0 = GO0 + U0

Tterations stopped due to small change in fikelihood function
1]******* ]_‘I’ERA"E‘[ON 2 sokdRkE

Sigma_squared = 49,74531
Tau
INTRCPT1,B0 21,22858

Tau (as correlations)
INTRCPT1,B0 1.000

Random level-1 coefficient Reliability estimate

INTRCPT1, BO 0.928

The value of the likelihood function at iteration 2 = -6.147203E+003

0 The outcome variable is CREA

Final estimation of fixed effects:

Standard Approx.

Fixed Effect Coefficient  Errar T-ratio d.f. ~ P-value

For = |INTRCPT1, BO
INTRCPT2, GOO 71.685000 0.617613  35.111

The outcome variable is CREA

Final estimation of fixed effects
(with robust standard errors)

59 0.000

Standard Approx.

Fixed Effect Coefficient Error T-ratio d.f. P-value

For  INTRCPT1, BO

INTRCPTZ, GOO 21.685000 0.612445 35.407 59 0.000
Final estimation of vatiance components:
Random Effect Standard  Variance df Chi-square P-value
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7 NM_Crea.out
Deviation Component

INTRCPTY, uo 4.60745 2122858 59 814.33937 0.000
level-1, R 7.05304  49.74531

Statistics for current covariance components model

Deviance = 12294.406147
Number of estimated parameters = 2
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SMF_REA1.out

Program: HLM 6 Hierarchical Linear and Nonlinear Modeling
Authors: Stephen Raudenbush, Tony Bryk, & Richard Congdon
Publisher: Scientific Software International, Inc. (c) 2000

techsupport@ssicentral.com
www.ssicentral.com

Module:  HLM2S.EXE (6.08.29257.1)
Date: 24 January 2011, Monday
Time: 11:29:19

SPECIFICATIONS FOR THIS HLM2 RUN

Problem Title: SMF_REAL

The data source for this run = math

The command file for this run = D:\data\SMF_REAl.hlm
QOutput file name = SMF_REAl.out

The maximum number of level-1 units = 1800

The maximum number of level-2 units = 60

The maximum number of iterations = 100

Method of estimation: restricted maximum likelihood

Weighting Specification

Weight
Variable
Welighting? Name Normalized?
tevel L no
Level 2 no
Precision no

The outcome variable is. REA

The model specified for the fixed effects was:

Level-1 Level-2
Coefficients Predictors

INTRCPT1, BO INTRCPT2, GGO
o  SUPP slope, Bl INTRCPTZ, G10

104 - This level-1 predictor has been centered around its grand mean.

The mode! specified for the covariance components was:

Sigma squared {constant across level-2 units)

Tau dimensions
INTRCPT1
SUPP slope
Page 1



SMF_REAl.out

summary of the model specified (in equation format)

Level-1 Mode!
Y = B0 + B1*(SUPP) + R

Level-2 Model
BO = GO0 + U0
Bl = G10 + Ul

Iterations stopped due t0 small change in likelihood function
[]******* ITERATION 149 sefEoRERRE

Sigma_squared = 2.89172

Tau
INTRCPTL,BO 1,14859 0.00064
SUPP,B1 0.00064 0.00008

Tau (as correlations)
INTRCPT1,B0 1.000 0.067
SUPP,B1 0.067 1.000

Random level-1 coefficient Reliabiiity estimate

INTRCPT1, BO 0.908
SUPP, B1 0.037

The value of the likelihood function at iteration 149 = -3.591849E+003
[ The outcome variable is REA

Final estimation of fixed effects:

Standard Approx.
Fixed Effect Coefficient Error T-ratioc d.f. P-value

For INTRCPTY, BO

INTRCPT2, GOO 6.709939 0.144089 46.568 59 0.000
For SUPP slope, Bl

INTRCPT2, G10 0.011162 0.005933  1.882 59 0.064

The outcome variable is REA

Final estimation of fixed effects
(with robust standard errors)

Standard Approx.
Fixed Effect Coefficient Error  T-ratio df. P-value
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SMF_REAl.out
For INTRCPT1, BO

INTRCPT2, GOO 6.709939 0.142865 46.967 59 0.000
For  SUPP slope, Bl
INTRCPTZ, G10 0.011162 0.005792 1.927 59 0.058

Final estimation of variance components:

Random Effect Standard  Variance df Chi-square P-value
Deviation ~ Component

INTRCPTY, uo 1.07172 1.14859 59 681.34020 0.000
SUPP slope, Ul 0.00890 0.00008 59  57.17269 >.500
level-1, R 1.70051 2.89172

Statistics for current covariance components model

Deviance = 7183.697133
Number of estimated parameters = 4
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HMF_RA.

Program: HLM 6 Hierarchical Linear and Nonlinear Modeling
Authors: Stephen Raudenbush, Tony Bryk, & Richard Congdon
Publisher: Scientific Software International, Inc. {c) 2000

techsupport@ssicentral.com
www.ssicentral.com

Module: HLM2S.EXE (6.08.29257.1)
Date: 13 February 2011, Sunday
Time: 12:13:59

SPECIFICATIONS FOR THIS HLM2 RUN

Problem Title: HMF_RA

“The data source for this run = math

The command file for this run = D:\data\HMF_RA.hlm
Output file name = HMF_RA

The maximum number of level-1 units = 1800

The maximum number of level-2 units = 60

The maximum number of iterations = 100

Method of estimation: restricted maximui likelihood

Weighting Specification

Welight
Variable
Weighting? Name Normalized?
Level 1 no
Level 2 o
Precision no

The outcome variable is ACH

The mode! specified for the fixed effects was:

Level-1 Level-2
Coefficients Predictors

INTRCPTL, B0 INTRCPT2, GOO
#% CREAslope, B INTRCPT2, G10
o  REAslope, B2  INTRCPTZ, G20

$ : CLR, G21
$ BEH, G22
$ RELA, G23
#9%  SUPP slope, B3 INTRCFT2, G30
#%  ATT slope, B4  INTRCPTZ, G40

140 - The residual parameter variance for this level-1 coefficient has been set

to zero.
"ozt - This level-1 predictor has been centered around its grand mean.

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

The model specified for the covariance components was:

Sigma squared {constant across level-2 units)

Tau dimensions
INTRCPT1
REA slope

Summary of the model specified {in equation format)

Level-1 Model
Y = B0 + BI*(CREA) + B2*(REA) + B3*(SUPP) + B4*(ATT) + R

Level-2 Model
B0 = GO0 + U0
Bl =G10
B2 = G20 + G21¥(CLR) + G22*(BEH) + G23*(RELA) + U2
B3 =G30
B4 = G40

Tterations stopped due to smalf change in likelihood function
[krdokk ITERA'I'ION 11 skaeskskokokk -

Sigma_squared = 0.28402

Tau
INTRCPT1,B0  0.10238 -0.02367
REAB2 ~ -0.02367 0.01083

Tau (as correlations)
INTRCPTL,B0 1.000-0.711
REA,B2 -0.711 1.000

Random level-1 coefficient Reliability estimate

INTRCPTY, BO 0.874
REA, B2 0.737

The value of the likelihood function at iteration 11 = -1.553289E+003
{ The outcome vatiableis  ACH

Final estimation of fixed effects:

Standard Approx.
Fixed Effect Coefficient Error  T-ratio d.f. P-value

For  INTRCPT, BO
INTRCPT2, GOO 2.776956 0.043905 63.249 59 0.000
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HMF_RA.
For CREAslope, Bl

INTRCPTZ, G10 0.035563 0.002346 15.157 1792 0.000

For  REA slope, B2

INTRCPTZ, G20 0.160245 0.016816  9.529 56 0.000
CLR, G21 -0.036572 0.011953 -3.060 56 0.004
BEH, G22 0.024001 0.014697 1.694 56 0,095
RELA, G23 0.027578 0.019341 1.426 56 0.159

For SUPP slope, B3

INTRCPTZ, G30 _0.005842 0.002055 -2.842 1792 0.005

For  ATT slope, B4

INTRCPT2, G40 0.012888 0.002215 5.818 1792 0.000

The outcome variable is ACH

Einal estimation of fixed effects
(with robust standard errors}
Standard Approx.
Fixed Effect Coefficient Error  T-ratio df. P-value

For INTRCPT1, BO

INTRCPT2, GOO 2776956 0.044368 62.589 59 0.000
For CREA slope, Bl
INTRCPTZ, G10 0.035563 0.003908 9.101 1792 0.000
For REAslope, B2 -

INTRCPT2, G20 0.160245 0.016348 9.802 56 0.000
CLR, G21 -0.036572 0.010381 -3.523 56 0.001
BEH, G22 0.024901 0.013487 1.846 56 0.070
RELA, G23 0.027578 0.018066  1.527 56 0.132

For SUPP slope, B3
INTRCPT2, G30 -0.005842 0.002620 -2.230 1792 0.026
For ATT slope, B4
INTRCPT2, G40 0.012888 0.002160 5967 1792 0.000

Final estimation of variance components:

Random Effect Standard  Varance  df Chi-square P-value
Deviation  Component

INTRCPTY, uo 0.31997 0.10238 59 608.90528 0.000
REA slope, U2 0.10408 0.01083 56 252.79794 0.000
levei-1, R 0.53293 0.28402

Statistics for current covariance components model

Deviance = 3106.578339
Number of estimated parameters = 4
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