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fitstat, using(Ll) force

Measures of Fit for probit of B

Warning: Current model estimated by probit, but saved model estimated by logit

Current Saved Difference
Mode1. prabit ogit

w 58 58 o
Log-Lik Intercept Only -39.336 -39.336 -0.000
Log-Lik Full Model. 12,384 -12.509 0.206

3 24.767(51) 25.178(51) -0.a11(0)
jas 53.905(6) 53.494(6) 0.411(0)
Prob > LR 0.000 0.000 -0.000
MeFadden's B2 0.685 0.680 0.005
MeFadden's Adj B2 0.507 0.502 0.005
Maximum Likelihood RZ. 0.605 0.602 0.002
Cragy & Dhler's B2 0815 0811 0.004
HoFelvey and Zavoina's B2 0.963 0.961 0.002
Eoron's B2 0.696 0.695 0.002
Variance of y* 26.989 83.786 -56.797
Variance of srror 1.000 2.290 -2.290
Count B2 0.097 0.097 0.000
Ad3 Cowne B2 0.750 0750 0.000
axc 0.668 0615 0007
AzCe: 20,767 9,178 0411
BIc. 102,316 101904 0411
BICt -29.543 29,131 0411

Difference of  0.411 in BIC' provides weak support for current modsl
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probit B GDP USD

M2 SBI INF EED, ro

Treravion 0:  log pseudolikelinood = -39.336145
Tceravion 1:  log pseudolikelihood = -14.638871
Treravion 2:  log pseudolikelihood = -13.721322
Tceravion 3:  log pseudolikelihood = -12.552139
Tceravion 4:  log pseudolikelihood = -12.384928
Treravion 5:  log pseudolikelihood = -12.383515
Tceravion 6:  log pseudolikelihood = -12.383515

Provic regression umber of obs 58

ald ehiz(6) 37.06

Prob > chiz 0.0000

Log pseudolikelinood = -12.383515 Pseudo R2 0.6852

Robust

B Coet.  sea. Eer F [55% Cont. Intervall

o | 10.31430 5.223937 198 0.047 1252496 20.56351

UeD | -.0010743  .o0i1218  -0.96 0.338  -.003273 0011245

M| 3.1%-06 2.7%e-06 117 0.242  -2.15e-06  8.49a-06

sBI 9149732 507201 1.39  0.165  -.3360764  1.966023

mr 7124054 461662  1.54 0.123 1924315  1.617248

FED | -4.927042 2.456852  -1.96 0.049  -9.642303  -.0117007

_cons | -55.49044  36.40761  -152 0.128  -127.0128  16.0159%

Note: 2 failures and 1 success completely determined.
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Condivional marginal sffeccs uber of obs 58
Model VCE Robust.
Expression  : Pr(B), predict()
dy/dx w.r.c. : GDP USD M2 FED SBI INE
ar cop 4.975341 (nean)
e 13782.12 (nean)
2 5214293 (nean)
i 1.306034 (nean)
sBI 5.603448 (nean)
mr 3.769483 (nean)
Delta-method
apsax sea. Erer F [55% Cont. Intervall
p | 1.634911 .6693916  2.44 0.015 3229272 2.946894
USD | -.0001698 0002174  -0.78  0.435  -.0005958 0002563
M| 5.03e-07 2.73-07 183 0.067  -3.45-08  1.04e-06
FED | -.7629054 .2050101  -2.68 0.007  -1.321531 -.2042001
sBI 1200051 .104799%  1.23 0.219  -.0765987 3342088
mr 1125944 .0959857  1.17 0.241  -.075534 3007228
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Linear regression uber of obs 58
w6, 51 228.53
Prob > F 0.0000
R-squared = o.cess
Root HSE 20378

Robust
B Coet.  sea. Eer R S [55% Cont. Intervall
op 0596273 .0503127 119 0.241  -.0413777 1606323
USD | -.0000847 0000736  -1.15 0.255  -.0002324 0000629
M | -1.15e-07 1.1%-07  -0.98 0.330  -3.50e-07  1.20a-07
FED | -.2559407 .0855164  -4.16  0.000  -.527622 -.1242593
sBI 1143520 0560776 2.04 0.047 0017723 2269332
IiF | -.0292438  .036457  -0.80 0.425  -.1025342 0438466
Lcons | L.e20478  1.234975 147 0.147  -.6500373  4.299793
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ogit

B GDP USD M2 SBI INE EED, ro

Teeravion 0:  loy pseudolikelihood = -39.336145
Teeravion 11 log pseudolikelihood = -15.390188
Teeravion 2:  log pseudolikelihood = -14.338677
Teeravion 3:  log pseudolikelihood = -12.827636
Teeravion 4:  log pseudolikelihood = -12.593953
Teeravion 5 log pseudolikelihood = -12.589091
Teeravion 6:  log pseudolikelihood = -12.58909

Logistic regression umber of obs 58

ald ehiz(6) - 29.47

Prob > chiz 0.0000

Log pseudolikelinood = -12.58909 Pseudo R2 0.6800

Robust

B Coet.  sea. Eer F [55% Cont. Intervall

p | 10.31041 ©.361009  2.19 0.028  1.931137  34.70569

e -.00122 .0019203  -0.95 0.242  -.0057613  .0020013

M | 5.53-06 4.73-06 117 0.243  -3.1e-06 0000148

SBI | 1.405599 1.06e632  1.32 0.198  -.ce29R07  2.500078

mr | 1.2e9684  .e023624  1.61 0.108  -.202927  2.862286

FED | -2.371324 4.109972  -2.04 0.042  -16.42672  -.3159269

_cons | -98.26221 59.91956  -1.64 0.101  -215.7024  19.17797

Hote.

2 failures and 0 successes completely determined
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logit B

GDP USD M2 FED SBI INF,xo or

Tceracion 0:  log pseudolikelinood = -39.336145
Tceracion 1:  log pseudolikelihood = -15.390188
Tceracion 2:  log pseudolikelihood = -14.338677
Tceracion 3:  log pseudolikelihood = -12.827686
Tceracion 4:  log pseudolikelihood = -12.593953
Tceracion 5:  log pseudolikelihood = -12.589091
Tceracion 6:  log pseudolikelihood = -12.58909

Logistic regression umber of obs 58

ald ehiz(6) 29.47

Prob > chiz 0.0000

Log pseudolikelinood = -12.58909 Pseudo R2 0.6800

Robust

B | odds Ravio  sed. Eer F [55% Cont. Intervall

p | 9.03e+07 7.55e+02  2.19 0.028  6.897349  1.12e+15

e 9991212 .0019766  -0.95 0.342 9942552 1.002003

M| 1000006 4.73e-06 117 0.243 9999962 1.000015

£ 0002214 .0009511  -2.04 0.042  7.34e-08  .7291128

SBI | 4.077968  4.357045 132 0.8 5021270 22.1100

mr 2.63164  2.923091  1.61 0.108 535022 17.50149

_cons | 2.11e-43  1.27e-41 164  0.101  2.10e-94  2.13a+08

Note: 2 failures amd 0 successes completely determined
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estat classification

Logistic model for B

True
Classified > - Toral
+ 21 2 2
- 2 2 2
Toral 2 2 58
Classified + if predicted Pr(D) »= .5
True D defined as B 1= 0
Sensitivity Pr(+1 D) 87500
Specificicy Pr( 1) 9118w
Positive predicrive value Pr(Dl +1 87500
Negavive predictive value Prespl o) 9118w
False + rave for true =D Pr( +1o) 8.82%
False - rave for true D Pr( -1 D) 12500
False + rave for classified + Pr(-Dl +  12.50%
False - rave for classified - Pr(Dl -]  8.82%
Correctly classified 29.66%
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mEx

Harginal effects afcer logit

v = PriE) (predict)
09179441

varisble agrax  sea mer = mlm 1 sseI ) x
wp | 1.315700 63091 2.15  0.031 12376 2.62793 4.97534
vep | -.ov01a1z 00019 -0.74 0.461 -.000516 .000234 13792.1
m | 4.15e-07 00000 143 0.152 -1.5e-07 9.2e-07 5.2+06
50 | -.6207206 20446 -2.21  0.027 -1.12625 -.071207  1.30603
sBI 1035662 09201 1.15 0.251 -.074778 .205911 5.60345
mr 0962606 09203 1.05 0.293 -.083521 .277242  3.7694%
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sumarize CAR, detail

can

Percentiles Suallest

1 14.09 14.09

s 1a.46021 1.3
108 14.s6261 14.46921 obs 58
25v 15.31079 1472363 Sum of Ut 58
s0+ 17.00068 Hean 17.63495
Largest sca. Dev. 2.345369

75 20.29216 20.59316
50+ 20.53654 2121947 Variance 5.500757
o5+ 21.21947 21.2501 Skemess 1243615

s9v 2139281 2139201 Furtosis 1.460979
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sumarize CapBuffering, detail

CapButtering

Percentiles Suallest

1 1.59 1.59

s 1.969214 107
v 2.362614 1.969214 obs 58
25t 2.820786 2.223620 Sum of Ut 58
s 4.50063 Hean 5.124946
Largest sca. Dev. 2.345369

75 7.192164 2.093161
50 8.036536 2. 729472 Variance 5.500757
st 719472 2.750204 Skemess 1243616
53¢ 8.892005 2.992005 Furtosis 1.460979
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tab SBI_diff

sBI_aite Freq. Percent Cun.
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