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%% 2: Probit Model
Variable Coefficient Std. Error z-Statistic Prob.

X(-12) 0.373126  0.034025 10.96639 0.0000
C —38.62209 3.485705 —11.08014 0.0000
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% 3: Recession Probability
P(Ryyk =1) = O(a, + ayx;)
Month  Recession Probability 95% CI

2024Mo3 0.177 0.106 0.249
2024Mo06 0.104 0.017 0.191
2024Mog 0.027 0.000 0.152
2024M12 0.123 0.041 0.205
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