EDS222 Week 6

Modeling blnary responses with Ioglstlc regression
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Modeling the unobserved
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Modeling the unobserved
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Modeling the unobserved
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Link functions (logit)
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Link functions (logit)

Logistic regression:

“Normal” regression:




Likelihood
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Likelihood
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Likelihood
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Coefficient estimation

.00

0.75

>0.50

0.25

0.00



Review

1. Modeling the unobserved
Model the underlying probabillity, not the data
directly

2. Link functions
Use a link function (logit) to transform the
parameters of a non-normal distribution (Bernoulli)

3. Coefficient estimation
Say goodbye to SSE, embrace the power of
likelihood for coefficient estimation



