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Dependent Variable: Y
Method: ML - Binary Logit (Newton-Raphson / Marquardt steps)
Date: 05/11/18 Time: 22:21
Sample (adjusted): 1999 2015
Included observations: 1600 after adjustments
Convergence achieved after 6 iterations
Coefficient covariance computed using observed Hessian
Variable Coefficient Std. Error z-Statistic Prob.
X3 -0.011519 0.004479 -2.571857 0.0101
X4 0.000123 0.001526 0.080665 0.9357
X6 0.004441 0.002681 1.656883 0.0975
X7 -4.44E-06 6.70E-06 -0.662702 0.5075
X8 0.026200 0.018412 1.423007 0.1547
(X9-X9(-1))/X9(-1) -0.407233 0.314530 -1.294734 0.1954
X12 0.026264 0.006521 4027411 0.0001
X13 0.009961 0.008910 1.117910 0.2636
X14 0.005244 0.007306 0.717785 0.4729
X16 -0.010031 0.015411 -0.650906 0.5151
X12*X12 -3.88E-05 1.46E-05 -2.664424 0.0077
C -2.068942 0.329160 -6.285519 0.0000
McFadden R-squared 0.032157 Mean dependent var 0.104375
S.D. dependent var 0.305842 S.E. of regression 0.302736
Akaike info criterion 0.662663 Sum squared resid 145.5388
Schwarz criterion 0.702996 Log likelihood -518.1302
Hannan-Quinn criter. 0.677640 Deviance 1036.260
Restr. deviance 1070.691 Restr. log likelihood -535.3453
LR statistic 34.43036 Avg. log likelihood -0.323831
Prob(LR statistic) 0.000307
Obs with Dep=0 1433  Total obs 1600
Obs with Dep=1 167
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