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2. Erorr Correction Model (ECM)
3. Vector Error-Correction Model (VECM)
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Dependent Variable: THEFT
Method: ML - Binary Logit (Mewton-Raphson ! Marguardt steps)
Date; 0512123 Time; 22:07
Sample: 1385 1400
Included observations: 496
Convergence achieved after 3 iterations
Coefficient covariance computed using observed Hessian
Variable Coefficient Std. Error Z-Statistic Prob.
C -0.990750 0167586 -5.911898 0.0000
SAMCTION 0429152 0.232657 1.944565 0.0510
S0CIAL -0.474258 0236057 -2.009086 0.0445
UMEMPLOYMERNT 0.787957 0.244109 3227886 0.0012
GIMI 0.383885 0233567 1787204 0.0923
LITERACY -0 67H232 0312108 -2 163457 0.0305
McFadden R-squared 0518237 Mean dependentvar 0.340726
S.0D. dependent var 0.474432 S.E. ofregression 0460726
Akaike info criterion 1.2407332 Sum sqguared resid 104.0114
Schwarz criterion 1.291619 Log likelihood -301.7018
Hannan-Cuinn criter. 1.260708 Deviance 603.4038
Restr. deviance 636 3836 Restr log likelihood -318.1918
LR statistic 32.979380 Avg. log likelihood -0.608270
Prob(LR statistic) 0.000004
2bs with Dep=0 327 Total obs 496
Obos with Dep=1 169

Goodness-of-Fit Evaluation for Binary Specification
Andrews and Hosmer-Lemeshow Tests
Eguation: EC101

Date: 05M14/23 Time: 01:37
Grouping based upon predicted risk {randomize ties)

- powld okl

Ciuantile of Risk Dep=0 Dep=1 Total H-L

Low High Actual Expect Actual Expect Obs walue

1 0.1052 01877 42 40,2698 7 873016 49 0.41722

2 01877 0.2620 37 38,7400 13 11.2501 50 0.35122

3 0.2620 0.2708 42 35.8119 7 131881 49 397285

4 0.2708 0.2708 32 36.4618 RE] 13.5382 50 2.01647

5 0.2708 0.2843 36 36.4347 14 13.5653 50 0.01912

65 0.2843 0.3632 25 325023 21 16.4077F 49 1.93237

7 0.2632 0.3896 31 31.7353 19 18.2647 50 0.04664

8 0D.3896 0.4341 36 29.0065 13 19.9935 49 413237

9 04341 0.5563 20 25.3231 30 24 5769 50 226721

10  0.5563 0.6011 23 20.6146 27 20.3854 50 0.46965

Total 327 327.000 169 169.000 496 156251
H-L Statistic 5 62514 Prob. Chi-Sa(8) 0.6480
Andrews Statistic 18 8942 Prob. Chi-Sq(10) 00416
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Dependent WVariable: MURDER

Method: ML - Binary Logit (Mewton-Raphson ! Marquardt steps)
Date; 051323 Time: 23:06

Sample: 1385 1400

Included observations: 496

Convergence achieved after 2 jterations

Coefficient covariance computed using observed Hessian

Variable Coefficient Std. Errar Z-Statistic Prob.
C -0, 765132 0161869  -4726853 0.0000
SAMCTION 0.355163 0178332 1.9915949 00364
SOCIAL -0.5071249 0231660  -2189109 0.0286
UMNEMPLOYMENT 06165826 0229324 2689774 00194
GIMI 0.318697 0172462 1.847938 0.0477
LITERACY -0.216274 0296103  -2.073042 0.0294
McFadden R-squared 0.418972 Mean dependent var 0.338710
5.0 dependent var 0473749 SE ofregression 0470533
Akaike info criterion 1.280254 Sum squared resid 108 4867
Schwarz criterion 1.331140 Log likelinood -311.5031
Hannan-Quinn criter. 1.300229 Deviance 623.0062
Restr. deviance 635.0545 Restr. log likelihood =317 5272
LR statistic 1204828 Awg. log likelihood -0.628030
Prob{LR statistic) 0.034132
Obs with Dep=0 328 Total obs 496
bz with Dep=1 168

g — gl okl

Goodness-of-Fit Evaluation for Binary Specification
Andrews and Hosmer-Lemeshow Tests

Equation: EQO02

Date: 05M14/23 Time: 01:35

Grouping based upon predicted risk (randomize ties)

Quuantile of Risk Dep=0 Dep=1 Total H-L
Low High Actual Expect Actual Expect Obs Value
g | 0.1692 0.2189 40 38.5345 =} 10.4655 49 0.26096
2 0.2189 0.2754 38 37.5596 12 12.4404 50 0.02075
3 0.2859 0.3175 27 33.9531 22 15.0469 49 453693
- 0.3175 O-3175 39 34.1233 11 15.8767 50 2.19484
5 0.3175 0.3175 33 341233 17 158767 50 0.11646
6 0.3175 0.3478 at 32.6901 18 16.3099 49 0.26250
o 0.3478 0.3869 35 31.8284 15 18.1716 50 0.86960
8 0.3869 0.4231 24 29 2565 25 19.7435 49 2.34389
g 0.4231 0.4231 33 28.8439 17 21.1561 50 1.41532
10 0.4231 0.4646 28 27 0873 22 22 9127 50 0.06711
Total 328 328.000 168 168.000 496 12.1884

H-L Statistic 12.1884 Prob. Chi-Sq(8) 0.1430

Andrews Statistic 13.9123 Prob. Chi-Sq(10) 01770
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