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Logistic Regression Diagnostics for Predictions



Assessing predicted outcomes

Confusion matrix:



Confusion matrix

• True positive rate (sensitivity) = TP/(TP+FN)


• False positive rate (1-specificity) = FP/(FP+TN)


• True negative rate (specificity) = TN/(FP+TN)


• False negative rate = FN/(TP+FN)



Confusion matrix in R



ROC Curves

• Ideally, we’d like high values of both sensitivity and specificity (low values of 
1-specificity)


• The receiver operating characteristic (ROC) curve plots:


• Sensitivity on Y-axis


• 1-specificity on X-axis


• Evaluated at lots of different probability cutoff values


• Area Under the Curve (AUC) calculated as area under the ROC curve (what 
value do we want?)



ROC Curve in R


