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Lambda[1]=0.92492
Lambda[2]=0.48494
Lambda[3]=0.23887
Lambda[4]=-0.11447
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ROC

mu_s = 0.74688
sigma_s = 1.3583

ji, =0.74688
&, =1.3583

Goodness of fit (Sigma_s = 1)
Likelihood ratio = 5.6647
df=3

p-value = 0.12912

G? =5.6647

df =3

P(7? >5.6647)=0.12912
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Goodness of fit (Sigma_s free)
Likelihood ratio = 2.7495
df=2

p-value = 0.2529

G2 =2.7495
df =2

P(y? > 2.7495)=0.2529

Comparison of the models
Likelihood ratio = 2.9152
df=1

p-value = 0.08775

G2 =2.9152
df =1

P(z? > 2.9152)=0.08775
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