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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 (6.02.25138.2) Date: 12 July 2006, Wednesday Time: 8:47:37
SPECIFICATIONS FOR THIS HLM2 RUN Problem Title: ach
The data source for this run =ach The command file for this run = whimtemp.hlm
Output file name = D:\nt067\0ach.txt The maximum number‘of level-1\units = 1680
The maximum number of level-2 units = 56 The maximum number of iterations = 100
Method of estimation: full maximum likelihood
Weighting Specification
Weight
Variable
Weighting? Name Normalized?
Level 1 no
Level 2 no
Precision  no
The outcome variableis  ACH
The model specified for the fixed effects was:
Level-1 Level-2

Coefficients Predictors

INTRCPT1, B0 INTRCPT2, GOO The model specified for the covariance components was:

Sigma squared (constant across level-2 units)
Tau dimensions INTRCPTI
Summary of the model specified (in equation format)
Level-1 Model
Y=BO+R
Level-2 Model
B0 = G00 + U0
Iterations stopped due to small change in likelihood function
Sigma_squared=  30.69096

Standard Error of Sigma_squared =  1.07704
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Tau

INTRCPT1,BO 17.16080

Standard Errors of Tau

INTRCPTL,BO  3.43693
Tau (as correlations)

INTRCPT1,B0 1.000

Random level-1 coefficient Reliability estimate

INTRCPTI, B0 0.944
The value of the likelihood function at iteration 3 = -5.340505E+003
The outcome variableis ACH

Final estimation of fixed effects:

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

For  INTRCPT1, BO

INTRCPT2, GOO 13.773631 0.569860 24.170 55 0.000

Theoutcome variableis ~ ACH Final estimation of fixed effects (with robust standard errors)
Standard Approx.

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

For  INTRCPTI, BO

INTRCPT2, GO0 13.773631 0.569862 24.170 55 0.000

Final estimation of variance components:

Random Effect Standard  Variance df Chi-square P-value

Deviation Component

INTRCPTI, UOQ 4.14256  17.16080 55 1001.93974 0.000
level-1, R 5.53994  30.69096

Statistics for current covariance components model

Deviance =10681.009083

Number of estimated parameters = 3
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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 (6.02.25138.2) Date: 12 July 2006, Wednesday Time:14:34: 5
SPECIFICATIONS FOR THIS HLM2 RUN
Problem Title: ach
The data source for this run = ach The command file for this run = whimtemp.hlm
Output file name = D:\nt067\7att.txt The maximum number of level=1 units = 1680
The maximum number of level-2 units = 56 The maximum number of iterations = 100
Method of estimation: full maximum likelihood
Weighting Specification
Weight
Variable
Weighting?\ Name Normalized?
Level | no
Level 2 no
Precision no
The outcome variable is ATTS
The model specified for the fixed effects was:
Level-1 Level-2
Coefficients Predictors
INTRCPTL, BO  INTRCPT2, GOO
% ) PSAslope, Bl  INTRCPT2,G10
% HOMEsslope, B2 INTRCPT2, G20
% MASslope, B3 INTRCPT2, G30
% MOTS slope, B4 INTRCPT2, G40
'%' - This level-1 predictor 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
PSA slope
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HOME slope
MAS slope
MOTS slope
Summary of the model specified (in equation format)
Level-1 Model
Y = B0 + B1*(PSA) + B2*(HOME) + B3*(MAS) + B4*(MOTS) + R
Level-2 Model
B0 =G00 + U0
B1=G10+ Ul
B2=G20+ U2
B3=G30+U3
B4 =G40+ U4
Iterations stopped due to small change in liketihood function
*xkkkrk [TERATION 1362 ¥¥¥%*** Sjpma squared =  0.25452
Standard Error of Sigma  squared = 0.00943
Tau
INTRCPT1,BO —0.08344  0.00002 0.00274 -0.00365 ~ 0.01820
PSABI  0.00002 0.01112 -0.00271 " 0.00224 -0.00219
HOME,B2 0.00274 -0.00271  0.00252 -0.00049 0.00155
MAS,B3 -0.00365  0.00224/ ~0.00049  0.00075 -0.00062
MOTS,B4 0.01820 -0.00219 | 0.00155 -0.00062  0.01046
Standard Errors of Tau
INTRCPTI,BO . 0:01801 0.00789  0.00768  0.00494  0.00910
PSA,B1 0.00789  0.00709  0.00489  0.00309  0.00620
HOME,B2 0.00768  0.00489  0.00642  0.00292  0.00548
MAS,B3  0.00494  0.00309 0.00292  0.00257  0.00348
MOTS,B4  0.00910  0.00620  0.00548  0.00348  0.00821
Tau (as correlations)
INTRCPT1,B0 1.000 0.001 0.189-0.461 0.616
PSA,BI 0.001 1.000-0.511 0.775-0.203
HOME,B2 0.189 -0.511 1.000-0.359 0.301
MAS,B3 -0.461 0.775-0.359 1.000-0.221
MOTS,B4 0.616-0.203 0.301 -0.221 1.000

Random level-1 coefficient Reliability estimate
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INTRCPT1, BO 0.731
PSA, Bl 0.223
HOME, B2 © 0.060
MAS, B3 0.046
MOTS, B4 0.188

The value of the likelihood function at iteration 1362 = -1.323697E+003
The outcome variableis ATTS

Final estimation of fixed effects:

Standard Approx.

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

For INTRCPTI, BO

INTRCPT2, GOO 3086243 0.041186 74.935 55 0.000
For PSAslope, Bl

INTRCPT2, G10 0.193006 0.026243 7.355 55 . 0:000
For HOME slope, B2

INTRCPT2, G20 -0.013154 0.025215 0,522 55 0.604
For  MAS slope, B3

INTRCPT2, G30 0.001339 0.016010 0.084 55 0934
For MOTS slope, B4

INTRCPT2, G40 0.063779 0.028821 2.213 55 0.031

The outcome variable is  ATTS Final estimation of fixed effects

(with robust standard errors)

Standard Approx.

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

For  INTRCPTI, BO
INTRCPT2, G0OO 3.086243 0.041185 74.937 55 0.000
For PSAslope, Bl
INTRCPT2, G10 0.193006 0.026147  7.382 55 0.000

For HOME slope, B2



INTRCPT2, G20 -0.013154 0.025099 -0.524 55 0.602
For MAS slope, B3

INTRCPT2, G30 0.001339 0.014856 0.090 S5 0.929
For MOTS slope, B4

INTRCPT2, G40 0.063779 0.028808 2.214 55 0.031

Final estimation of variance components:

Random Effect Standard  Variance df Chi-square P-value

Deviation Component

INTRCPTY, U0 0.28886  0.08344 55 240.49491 0.000
PSA slope, Ul 0.10544 - 0.01112 55 > 9828491 0.000
HOME slope, U2 005021,  0.00252 55 55.11600 0.470
MAS slope; U3 0.02740.  0.00075 55 52.87085 >.500
MOTS slope, U4 010225  0.01046 S5 77.50138 0.024
level-1," " R 0.50450  0.25452

Statistics for current covariance components model

Deviance = 2647.394598
Number of estimated parameters =21

Model comparison test

Chi-square statistic = 200.08253
Number of degrees of freedom = 18§

P-value =0.000

166



167

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 (6.02.25138.2) Date: 16 July 2006, Sunday Time: 7:48: 5
SPECIFICATIONS FOR THIS HLM2 RUN

Problem Title: ach The data source for this run = achlevell The command file for thisrun =
D:nt067\level2ach.him Output file name = D:\nt067\levelachl2.txt

The maximum number of level-1 units = 1680 The maximum number of level-2 units= 56

The maximum number of iterations = 100 Method of estimation: full maximum likelihood
Weighting Specification Weight Variable

Weighting? Name Normalized? Level'l no Level 2 no Precision no

The outcome variableis ACH

The mode! specified for the fixed eftects was:

Level-1 Level-2

Coefficients Predictors

INTRCPTI,; BO INTRCPTZ2, GO0

$ CLSE, G01
$ INSQ, G02
% PSAslope,BI INTRCPT2,GLO
) CLSE, Gl11
$ INSQ, G12
% MOTS slope, B2\ INTRCPT2, G20
$ CLSE, G21
$ INSQ, G22

% ATTSslope, B3  INTRCPT2, G30
$ CLSE, G31
$ INSQ, G32

% TIMEslope, B4  INTRCPT2, G40
b CLSE, G41
$ INSQ, G42
"% - This level-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)
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.Tau dimensions
INTRCPTI
PSA slope
MOTS slope
ATTS slope
TIME slope
Summary of the model specified (in equation format)
Level-1 Model
Y = B0+ B1*(PSA) + B2¥(MOTS) + B3*(ATTS) + B4*(TIME) + R
Level-2 Model
B0 = GO0 + GO1*(CLSE) + G02*(INSQ) +'U0
B1=G10 + G11*(CLSE) + G12*(INSQ) + Ut
B2 = G20 + G21*(CLSE) +G22*(INSQ) + U2
B3 = G30 + G31 *(CLSE) + G32*(INSQ) + U3
B4 =G40+ G41*(CLSE) + G42*(INSQ) + U4
Iterations stopped due to small change in likelihood function
Sigma squared = 5.82040
Standard Error of Sigma_squared= 0.21689
Tau
INTRCPT1,BO  2.59650\ 0.81903 021639 -0.09298 -0.35764
PSA,Bl  0.81903( " 3.48431 -2.06015 0.19026 -0.16176
MOTS,B2 0.21639 © -2.06015  1.79088  0.00803  -0.07569
ATTS,B3 -0.09298  0.19026  0.00803  0.16136  -0.06441
TIME,B4 -0.35764 -0.16176 -0.07569 -0.06441  0.09669
Standard Errors of Tau
INTRCPT1,B0  0.57016  0.48760  0.38533  0.22600 - 0.26850
PSA,B1 048760  0.80211  0.57096 027025 0.31751
MOTS,B2 038533 057096 051338  0.21856  0.25454
ATTS,B3  0.22600  0.27025  0.21856  0.17650  0.14717
TIME,B4 026850 031751  0.25454  0.14717  0.23180
Tau (as correlations)
INTRCPT1,B0 1.000 0.272 0.100-0.144-0.714

PSA,B1 0.272 1.000-0.825 0.254 -0.279
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MOTS,B2 0.100-0.825 1.000 0.015-0.182
ATTS,B3 -0.144 0.254 0.015 1.000-0.516
TIME,B4 -0.714 -0.279 -0.182 -0.516 1.000

Random level-1 coefficient Reliability estimate

INTRCPTI1, BO 0.762
PSA, Bl 0.753
MOTS, B2 0.597
ATTS, B3 0.151
TIME, B4 0.066

The value of the likelihood function at iteration 798 =-4.011157E+003

The outcome variableis ~ ACH Final estimation of fixed effects:

Standard Approx.

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

For  INTRCPTI1, BO

INTRCPTZ2, GO0 13.792027 0.235526 58.558 53 0.000

CLSE, G01 1:020194 0.465078 2.194 53 0.033

INSQ, G02 1.428884 0.393614 3.630 53 0.001

For PSAslope, Bl

INTRCPT2, G10 4.098919 0.278205 14.733 537 0.000

CLSE, Gl11 0.919708 0.537569 " 1.711 53 0.093
INSQ, G12 0.417370,0.461968 / 0.903 53 0.371

For MOTS slope; B2
INTRCPT2, G20 2.559177 0.222363 11.509 53 0.000

CLSE; G21 -0.474119 0.423368 -1.120 53 0.268
INSQ, G22 -0.423702 0.366190 -1.157 53 0.253

For ATTS slope, B3

INTRCPT2, G30 0.591664 0.132554 4.464 53 0.000

CLSE, G31 -0.186672 0.268405 -0.695 53 0.490
INSQ, G32 0445150 0.223969 1.988 53 0.052

For TIME slope, B4

INTRCPT2, G40 0.503131 0.154125 3.264 53 0.002

CLSE, G4t 0.007909 0307672 0.026 53 0.980
INSQ, G42 0.102607 0.254193 0.404 53 0.688

The outcome variable is  ACH Final estimation of fixed effécts (with robust standard errors)



Standard Approx.
Fixed Effect Coefficient Error T-ratio d.f P-value
For  INTRCPTI, BO
INTRCPT2, GOO 13.792027 0.248245 55.558 53 0.000
CLSE, GO1 1.020194 0472031 2.161 53 0.035
INSQ, G02 1.428884 0.483759 2954 53 0.005
For  PSA slope, Bl
INTRCPT2, G10 4.098919 0.283070 14.480 53 0.000
CLSE, G11 0.919708 0.430368 2.137 53 0.037
INSQ, G12 0.417370 0451182 0.925 53(0.359
For MOTS slope, B2
INTRCPT2, G20 2559177 0.221291 11.565 53 0.000
CLSE, G21 -0.474119 -0.332755 -1.425 53 0.160
INSQ, G22 -0.423702" 0.441305 -0.960 53 0342
For ATTS slope, B3
INTRCPT2, G30 0.591664 0.133894 4419 53 0:000
CLSE,; G31 -0:186672 0.276234 -0.676 53 0502
INSQ, G32 0.445150 0.181335 2455 53 10.018
For TIME slope, B4
INTRCPT2, G40 0.503131 0.141006 3.568 53 0.001
CLSE, G41 0.0079090.291370/ 0.027 53 0979
INSQ, G42 0.102607 0.224001 0.458 53 0.648
Final estimationof variance components:
Random Effect Standard  Variance df Chi-square P-value
Deviation Component
INTRCPTL, U0 1.61137 259650 53 359.55256 0.000
PSA slope, Ul 1.86663  3.48431 53 355.28915 0.000
MOTS slope, U2 1.33824  1.79088 53 156.09308 0.000
ATTS slope, U3 0.40170 0.16136 53 72.16140 0.041
TIME slope, U4 031096  0.09669 53 4856185 =.500
level-1l, R 2.41255  5.82040

Statistics for current covariance components model

Deviance = 8022.314021 Number of estimated parameters = 31 Model comparison test

Chi-square statistic = 1800.37598 Number of degrees of freedom= 6 P-value =0.000
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