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reg spread green rating3up size med ttm i.year issue , vce (robust)

MANHIN N

NanIsnAga LU IaaN 1

Linear regression Number of obs 1,302
F(8, 1293) 176.83
Prob > F 0.0000
R-squared 0.5661
Root MSE 1.1216

Robust
spread Coef. Std. Err. t P>|t| [95% Conf. Interval]
green -.7545723 .0973297 -7.75 0.000 -.9455137 -.563631
rating3up -2.51763 .0766942 =32 o 83 0.000 -2.668089 -2.367171
size med -.0608011 .0625445 -0.97 0.331 -.1835009 .0618986
ttm -.0035371 .0096864 -0.37 0.715 -.02254 .0154657

year_issue

2 .5676258 .1501519 3.78 0.000 - 21077 .8621938
3 1.112827 .1344984 3. 24 0.000 .8489676 1.376686
4 .9797694 o I2SE(03 7.39 0.000 .7196732 1.239866
5 .433474 .1275649 3.40 0.001 .1832171 .6837309
_cons 3.349963 .1484916 224655 0.000 3.058652 3.641274




MANUIN U

WNanNIINAaaL Probit Model M %SUMUU 109N 2

probit green electric energy rating3up i.year issue

Iteration 0: log likelihood -171.73468
Iteration 1: log likelihood -156.40479
Iteration 2: log likelihood -155.03691
Iteration 3: log likelihood -155.02212
Iteration 4: log likelihood 1855 0,224
Probit regression Number of obs = 1,302
LR chi2 (6) = 33.43
Prob > chi2 = 0.0000
Log likelihood = -155.02211 Pseudo R2 = 0.0973
green Coef. Std. Err. Z P>|z| [95% Conf. Intervall]
electric energy .4092248 .1865031 72519 0.028 .0436855 . 7747641
rating3up .7938705 .2211843 550 0.000 .3603572 1.227384
year issue
2 .4917568 .4411277 L o bt 0.265 -.3728377 1.356351
S) .7214741 .4180202 i o 7.3 0.084 -.0978304 1.540779
4 .4457337 .4138294 1.08 0.281 -.365357 1.256824
5 .2619767 .4130668 0.63 0.526 -.5476193 1.071573
_cons -2.990643 .4397265 -6.80 0.000 -3.8524091 -2.128795
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MARUIN A

HAAINAANUUNUENVD VU1 Probit Model

estat clas

Probit model for green

True
Classified D ~D Total
+ 0 0 0
- 38 1264 1302
Total 38 1264 1302

Classified + if predicted Pr(D) >= .5

True D defined as green != 0

Sensitivity Pr( +| D) 0.00%
Specificity Pr{ -|~D) 100.00%
Positive predictive walue Pr( D| +) .5
Negative predictive wvalue Pr(~D| =) 97.08%
False + rate for true ~D Pr( +|~D) 0.00%
False - rate for trus D Pr{ -| D) 100.00%
False + rate for classified + Pr(~D| +) L%
False - rate for classified - Pr( D| -) 2.92%

Correctly classified 97.08%




MARNUIN

Nan1SNATOL Regression Model §115UUUUI18097 2

reg spread psm rating3up size med ttm i.year issue , vce(robust)

Linear regression Number of obs = 1,302
F(8, 1293) = 174.07
Prob > F = 0.0000
R-squared = 0.5611
Root MSE = 1.1281
Robust

spread Coef. Std. Err. t P>t [95% Conf. Interval]
psm -1.958533 1 #7522/88] -1.12 0.264 =5%3 961,68 1.479097
rating3up -2.455216 .0959228 -25.60 0.000 -2.643398 -2.267035
size med -.0432437 .0633576 -0.68 0.495 -.1675387 .0810514
ttm -.0129963 .0097889 =1, S 0.185 -.0322002 .0062076

year issue
2 .5878445 .1681228 3.50 0.000 .2580212 .9176679
8 1.153414 .1840867 6921 0.000 .792273 1.514556
4 .972539 .1450265 6.71 0.000 .6880258 1.257052
5 .4114439 .1312899 3 o JL3) 0.002 .1538793 .6690085
_cons 3.388222 .1555105 21 i 0.000 3.083141 3.693303






