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Assignment: Run simulations of logistic and probit regressions in a similar way

you did for Assignment 9. Compare the results of logistic (logit) model(s) with

those of probit. At least, do the following tasks.

1. Generate data with the logit function as the link function, fit logit and

probit regressions to the generated data, and compare the results.

2. Generate data with the probit function (the inverse of the standard nor-

mal pdf) as the link function, fit logit and probit regressions to the gen-

erated data, and compare the results.
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