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9. Test the model in Step 8 for goodness-of-fit before computing estimates of

effect for model covariates.

By assessing goodness-of-fit we mean a process where one compares the observed

outcomes to model-based fitted values, both in aggregate via a formal test and

individually through case-wise diagnostic statistics of the type used in linear

regression. We present only the overall test of fit here, and refer the reader to

Hosmer and Lemeshow (2000, Chapter 5) for a complete discussion, with other

examples, of assessing model fit.

The most frequently used test of overall model fit is one first proposed by

Hosmer and Lemeshow (1980), which is available following the fit of a model in

virtually every logistic regression software package. The basis of the test is a table

presenting the observed and expected number of outcomes in each decile of risk

of estimated logistic probabilities.

Example 3.8 (cont)
We present the table of observed and expected frequencies for the fitted

model in Table 3.12 in Table 3.13.

The results in the table, described for group one, are as follows: Group

refers to the decile of risk. In this example, since there are 189 women, 10%

is about 19 women. Among the 19 women with the smallest estimated 

Table 3.13 Table of observed and model-based estimated frequencies for ten 
groups based on the fitted model for the LBWS in Table 3.12.

Group Cut point Y = 1 Exp Y = 0 Exp Total

1 0.0985 1 1.3 18 17.7 19

2 0.1344 3 2.2 16 16.8 19

3 0.1842 5 3.2 15 16.8 20

4 0.2468 3 4.0 15 14.0 18

5 0.2627 2 4.9 17 14.1 19

6 0.3065 7 5.8 13 14.2 20

7 0.3474 7 5.9 11 12.1 18

8 0.4901 5 7.7 14 11.3 19

9 0.6217 13 10.9 6 8.1 19

10 0.9004 13 13.0 5 5.0 18
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