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Multicollinearity
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5.1

51

Prob (Mo) = 1/ 1+ez
Z = p0+p 1[AUDIT] + P 2 [SIZE] + P 4[LOSS] + P 5[RETA] + P 6+ [TLTA] + P
= Vo7V A

| ™
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86.6

5.2
164 82
82
86.6



5.3

INTERCEPT

AUDIT

LOSS
SIZE
RETA
TLTA

0.05,

511
p-value

Nagelkerke R Square

53

p-value
(Predicted
relation) (P)
None -1.764 0.394
+ 1.617 0.020%*
+ 1.387 0.019%*
0.317 0.492
-1.774 0.068
+ 3721 0.002%
pvalue =0.000
Nagelkerke R Square  Pesudo R2=0.728
0.000 (0.05)

1
Pesudo R2= 72.8%
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