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The objective of this research is to compare three methods of parameter estimation in logit model,
probit model, and complementary log-log model. These methods are Weighted Least Squares Estimation
(WLS), Maximum Likelihood Estimation (MLE) and Minimum Chi-Square Estimation (MCS). Response
variables of all three models are binary variables with one explanatory variable (X) The comparison are
investigated under nine sets of sample data appeared in Draper(1972), Ashford(1970), Cornficld (1962),
Martin(1942), Muhammad(1990), (Strand, 1930), Montgomery(1982), Clogg (1988) and Haberman(1978). The
sample 1-3 are medical science data, sample 4-6 are biological science data, sample 7 is engineering data and
sample 8-9 are social science data. The three models are compared by employing the deviance as the
performance measure . All data are analyzed using R statistical package.

1. Logit model fitted by MLE method yields the smallest deviance for the sample 4.

2. Probit model fitted by MLE method yields the smallest deviance for the sample 2, 5 and 9.

3. Complementary log-log model fitted by MLE method yields the smallest deviance for the

sample 3 and 7.
4. There are the unsuitable model for the sample 1, 6 and 8 because the probability of accept model
less than 0.05 significance.
In the past of determination of model selection for nine sample data, size of the variance is affected by size of
sample and the difference parameter estimation is only affected by size of ¢ . So that the probability of success

P(y = 1) is affected by explanatory variable and it results in selection of link function.





