
Wald tests and likelihood ratio
tests
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• HW 2 due tomorrow

• HW 3 released later today , duenext Friday
' Challenge H : Deriving VIFS ,

released later today



Wald tests for multiple parameters
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Class activity

https://sta712-f22.github.io/class_activities/ca_lecture_11.html

Wald tests for the dengue data
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Likelihood ratio tests

What information replaces  and  in the GLM output?
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Deviance

De�nition: The deviance of a �tted model with parameter

estimates  is given by
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Comparing deviances
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Comparing deviances

Full model: 

Reduced model: 

Why is  always ?
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Comparing deviances

Full model: 

Reduced model: 

If the reduced model is correct, how unusual is ?
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Likelihood ratio test
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