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Dependent Variable: Y | |
Method: ML - Binary Logit (Quadratic hill climbing)
Date: 12/11/12 Time: 19:14
Sample: 1 2545
Included observations: 2544
Convergence achieved after 5 iterations
Covariance matrix computed using second derivatives
Coefficient Std. Error z-Statistic Prob.
C -3.055812 0.706122 -4.327596 0.0000
X1 -0.015438 0.003214 -4.803693 0.0000
X2 3.23E-05 7.47E-05 0.432099 0.6657
X3 0.183985 0.035482 5.185282 0.0000
X4 -0.274646 0.200079 -1.372691 0.1698
X5D2 -1.867619 0.121582 -15.36097 0.0000
X5D3 -2.449203 0.315568 -7.761255 0.0000
X5D4 -0.212635 0.193971 -1.096224 0.2730
X6D2 1.580266 0.266399 5.931942 0.0000
X6D3 1.454079 0.507564 2.864817 0.0042
X6D4 3.225623 0.565907 5.699920 0.0000
X6D5 3.414209 0.532714 6.409090 0.0000
McFadden R-squared 0.179742 Mean dependent var 0.314072
S.D. dependent var 0.464237 S.E. of regression 0.412036
Akaike info criterion 1.030360 Sum squared resid 429.8667
Schwarz criterion 1.057914 Log likelihood -1298.618
Hannan-Quinn criter. 1.040355 Restr. log likelihood -1583.183
LR statistic 569.1302 Avg. log likelihood -0.510463
Prob(LR statistic) 0.000000
Obs with Dep=0 1745 Total obs 2544
Obs with Dep=1 799
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2 F1-1 Jsor
Dependent Variable: Y | |
Method: ML - Binary Extreme Value (Quadratic hill climbing)
Date: 10/13/12 Time: 20:20
Sample: 1 2545 |
Included observations: 2544
Convergence achieved after 5 iterations
Covariance matrix computed using second derivatives
Variable Coefficient Std. Error z-Statistic Prob.
C -1.666429 0.454493 -3.666567 0.0002
X1 -0.008244 0.001457 -5.656752 0.0000
X2 1.35E-05 5.23E-05 0.258553 0.7960
X3 0.123119 0.023150 5.318382 0.0000
X4 -0.194251 0.118123 -1.644487 0.1001
X5D2 -1.067779 0.065668 -16.26015 0.0000
X5D3 -1.343150 0.129920 -10.33830 0.0000
X5D4 -0.140345 0.107952 -1.300069 0.1936
X6D2 0.973617 0.171019 5.693050 0.0000
X6D3 1.222545 0.335618 3.642668 0.0003
X6D4 2.008290 0.362154 5.545406 0.0000
X6D5 2.147685 0.354381 6.060393 0.0000
McFadden R-squared 0.175173 Mean dependent var 0.314072
S.D. dependent var 0.464237 S.E. of regression 0.413162
Akaike info criterion 1.036047 Sum squared resid 432.2191
Schwarz criterion 1.063601 Log likelihood -1305.852
Hannan-Quinn criter. 1.046042 Deviance 2611.704
Restr. deviance 3166.366 Restr. log likelihood -1583.183
LR statistic 554.6624 Avg. log likelihood -0.513307
Prob(LR statistic) 0.000000
Obs with Dep=0 1745 Total obs 2544
Obs with Dep=1 799
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Expectation-Prediction Evaluation for Binary Specification
Equation: EQO1
Date: 10/28/12 Time: 20:54
Success cutoff: C =0.5

Estimated Equation Constant Probability
Dep=0 Dep=1 Total Dep=0 Dep=1 Total
P(Dep=1)<=C 1419 297 1716 1745 799 2544
P(Dep=1)>C 326 502 828 0 0 0
Total 1745 799 2544 1745 799 2544
Correct 1419 502 1921 1745 0 1745
% Correct 81.32 62.83 75.51 100.00 0.00 68.59
% Incorrect 18.68 37.17 24.49 0.00 100.00 31.41
Total Gain* -18.68 62.83 6.92
Percent Gain** NA 62.83 22.03
Estimated Equation Constant Probability
Dep=0 Dep=1 Total Dep=0 Dep=1 Total

E(# of Dep=0) | 1307.86 436.94 1744.79 | 1196.94 548.06 1745.00
E(# of Dep=1) | 437.14 362.06 799.21 548.06 250.94 799.00

Total 1745.00 799.00 2544.00 | 1745.00 799.00 2544.00
Correct 1307.86 362.06 1669.92 | 1196.94 250.94 1447.89
% Correct 74.95 45.31 65.64 68.59 31.41 56.91
% Incorrect 25.05 54.69 34.36 31.41 68.59 43.09
Total Gain* 6.36 13.91 8.73

Percent Gain** 20.24 20.28 20.26

*Change in "% Correct"” from default (constant probability) specification
**Percent of incorrect (default) prediction corrected by equation
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