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Model Comparison and Selection

f,”"{o Use this platform to summarize and compare the performance of multiple statistical models that have

been fit to data. For details on fitting different statistical models, see the appropriate guides.
Model Comparison — Continuous Response

Example: We use the Body Fat.jmp data to predict Percent body fat. Formulas for several models, saved to the
data table, are grouped under Prediction Formulas in the column panel. The models were chosen based on the

model’s performance on validation data.
Body Fat.jmp (Help > Sample Data Folder)

1. from the data table,select Analyze > Predictive Modeling > vow Compren Moo - B X
| Compares performance across models using prediction formula columns.
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3. Select Validation from the Select Columns list, and click By. 4§ e dramiernce ) o aption
. 4 Foreorm cieumference cm) option
Then, click OK. 4 et e o
. . . . . A Pred Body Fat - 2n\d Order Stepwise
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e RASE: Root Average Squared Error (like RMSE, but can
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be compared for competing models) b Predictors
4 Measures of Fit for Percent body fat
e AAE: Average Absolute Error (a measure of the Predictor  Creator 2.46.8 RSquare RASE AAE Freq
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Example: In the Equity.jmp data, we predict Bad as a Equity.jmp (Help > Sample Data Folder)
function of several predictors. In this example, the data = Model Gomparison Validation=Valldation
g . . . . . » Predictors
was partitioned into Training, Validation and Test sets. + Measures of Fit for BAD
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Create the predictive models of your choice (with L o || GOS0 GEmml b o e
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Validation), then follow steps 1-3 above to generate = Model Comparison Validation=Test
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performance are provided.

e Select Decision Threshold under the red triangle to launch an interactive tool to compare correct/incorrect
classification rates using different cutoff criteria.

o ROC curves, lift curves, model averaging and other options are available from the red triangles.

o The profiler can also be shown for each model to provide a detailed view of the effect each of the factors
has on the outcome and compare the predictions for various factor settings.

Model Comparison is also available from the Formula Depot.

Visit Predictive and Specialized Models > Model Comparison in JMP Help to learn more.



