' v
I v A L

¢
'J15ﬁ1§3ﬂﬂ1ﬁ1ﬁﬂﬁ!m$!ﬂﬂiuiaﬁ i 20 AVUN 3 NINYIAN - NUEEU 2555

WANIZNLVDIMINHUAA DY I gnADY

NMBAIA R ¥99N150A02820dAN
Misspecified Model Effects on

R-squared Measures of Logistic Regression
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Abstract

In this study, we evaluated the three types of misspecified model on R-squared measures that have been
suggested to measure the explained variation in the logistic regression models. The first type of misspecification
is incorrect link function. The second type occurs when the explanatory variables are wrong functional form.
The third type occurs when the important explanatory variables are omitted from the model. The R-squared
measures based on proportional reduction in dispersion (R}, ¢, R ) and the R-squared measures based on
likelihood function ( Ri , R,z\,l s R; , Ré) have been explored. We report the results of a Monte Carlo simulation
and evaluate the effects of misspecification based on the relative bias and root mean square error. We found that
the RTZ\I is substantially sensitive to all of types of misspecifications and it performs inversely of the other
measures. The R}, is a bias estimate with highest relative bias on the misspecification of wrong functional form
of covariate and with missing one covariate from the model. While the other measures are bias estimates only
with small sample and a few covariate. For the misspecified link function of probit, the Ril yields higher relative
bias than the Ri,[ , while the other measures do not affect on this misspecification. Inversely, the complementary-

log-log link function does affect on all R-squared measures under study.

Keywords: pseudo-R-squared measure, logistic regression, model misspecification
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