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ROC Curves for LogisticRegression

—— ROC of class not_defaulted, AUC = 0.67
ROC of class defaulted, AUC = 0.67
micro-average ROC curve, AUC = 0.84
macro-average ROC curve, AUC = 0.67

0.4 0.6 0.8 1.0
False Positive Rate



