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Interesting cases:
@ Lower bound: y; — E[y] =—1
@ Upper bound: y; — E[x] =1
@ Perfect fit y; — Efy] = 0

Corrg) ziged (B Adilaadl W3 —
tob b Cpad 2led G AL ol ey byl bl o i) ALl e o 2Ll daks
il 3sall alaal) afsiali s 2ed : L(D) @
i ) e it ol (shall igedl) el Rlsiali s L(bg) @
b Cn b Lay O log(L(b)) ~ 0 L(b) & 1 o513 anb anlel) 0,55
¢ McFadden R%:

2 _ 4 _ log(L(B))
log{L(b1})

@ MNagelkerke R

@Le::’-‘)’\ j...d\ -

P e 8y Yy gp d 5 sl oS¢ Xy Addnll sualall L o 13)

70

——
| —



Sl 5 90

03 &,‘n.d\ w\.‘:ﬁ\ a3y e oS! &}"M ”:S.U\

El¥ns1] =0 = Prlyvaser = 0] + 1 = Prlyper = 1]
= Pryps1 = 1]
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'_I;.:. estimate this probability we replace & by its estimate b and obtain
F'r[yn+1 = 1].
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myy = Y10y Yot tPass data=1 & prediction=1
mog = E:‘ll{l — ¥opi {1 — Fopy) data=0 & prediction=0
= E:‘llyﬂﬂ{l — ¥nt1) data=1 & prediction=0
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Classify predictions in right and wrong:

predicted
observed ¥=0 ¥=1 sUMm
y=0 mpg, m mgz/m {moo + moa )/ m
y=1 myg/m myz/m (mig+ my1)/m
sum (mog + myg)/m  (mps + My )/m 1

The fraction mpp/m + my3/m is called the hit rate.
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