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ABSTRACT

Stage models are prominent in research describing health
behavior change. Since stage models often propose that different
factors have varying influences on membership in the different
stages, statistical methods that can estimate the thresholds that
separate the stages and the relative value of variables in influenc-
ing these thresholds are useful. This article describes use of a
“thresholds of change” model for analyzing the thresholds separat-
ing stages and specifically for examining the effects of explanatory
variables on these thresholds using a generalization of an ordinal
logistic (or probit) regression model. Data from a skin cancer
prevention study (N = 3,185) in which participants were grouped
into three stages for sunscreen use (precontemplation, contempla-
tion, and action) are used to illustrate the Thresholds of Change
Model. For this example, two thresholds exist: a contemplation
(between precontemplation and contemplation) and an action
threshold (between contemplation and action). Variables examined
include gender, skin type, perceived susceptibility to sunburn,
worry about skin cancer, and sun protection self-efficacy. We
examine models that assume that the effects of these variables are
the same across thresholds, and then allow the effects of these
variables to vary across thresholds. Results indicate that perceived
susceptibility has an equal effect on both thresholds, but that worry
and self-efficacy have differential effects: worry exerts a greater
influence on the contemplation threshold, whereas self-efficacy has
a significantly stronger effect on the action threshold. Gender also
has a stronger effect on the action threshold; males were less likely
to be classified in the action stage than females. This analytic
approach has broad applications to many types of stage data.

(Ann Behav Med 1999, 27(1):61-70)

INTRODUCTION
Stage models are prominent in research describing health
behavior change. Among the most notable models is the Transtheo-
retical Model of Change (or Stages of Change Model) (1,2). This
model proposes that behavior change involves a progression
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through five stages of change: precontemplation, contemplation,
preparation, action, and maintenance, all of which vary along a
continuum of readiness to change. Stage models are also common
in the adoption of problem behaviors. Flay (3) describes five stages
of smoking initiation among children and adolescents; preparation,
trying, experimental use, regular use, and addiction. Stage models
often propose that different factors characterize each stage and
have varying influences on membership across the different stages.
For example, the Stages of Change Model suggests that motiva-
tional processes such as consciousness-raising might be more
important in distinguishing the precontemplation from the contem-
plation stage, but that other processes, such as self-reevaluation or
self-liberation, might be more important in distinguishing contem-
plation versus preparation or action (2). Similarly, in the adoption
of smoking, peer influence might be more important in separating
the early stages, while mood management or physiological feed-
back may be more important as adolescents progress from
experimental use to regular use and addiction.

In this article, we propose and describe use of the Thresholds
of Change Model (TCM) for analysis of stages of change data. The
term “threshold” is used as defined in the statistical literature (e.g.,
see Bock (4) page 513, or Long (5) page 116); namely, each
threshold indicates the probability of membership below a given
stage category versus the probability of membership at or above
the same stage category. TCM focuses on estimation of these
thresholds that separate the stages of change categories, as well as
assessing the influence of variables (e.g. intervention group,
mediating attitudes) on these thresholds. The influence of explana-
tory variables can be constrained to be the same on all thresholds or
allowed to vary by threshold. The latter option is important in
health behavior change research in order to examine, for example,
whether interventions that are not successful in increasing the
proportion of individuals in the action stage are nonetheless
successful in moving individuals into the contemplation stage. The
parameters of the Thresholds of Change Model are estimated using
an extension of the ordinal logistic regression model described by
Peterson and Harrell (6) or an extension of the ordinal probit
regression model described by Terza (7). Thus, while the statistical
techniques for the Thresholds of Change Model are not new, their
application and development specific to stages of change data are.

As there are more readily available methods for measurement
data (e.g. analyses of variance [ANOVA] or linear regression), it is
important to note advantages of using the proposed TCM rather
than simply analyzing ordinal responses as measurements using
more traditional methods. One advantage is that the probit or
logistic specifications of the TCM take into account the ceiling and
floor effects of the dependent variable, whereas linear models for
measurement data clearly do not. Thus, an ordinary linear regres-
sion model could yield predicted stage values below or above the
admissable range (i.e. less than the minimum stage value or greaier
than the maximum stage value). As McKelvey and Zavoina (8)
point out, due to the ceiling and floor effects of the dependent
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variable, values of the residuals and regressors will be correlated
when linear models for measurement data are applied to ordinal
outcomes, which can result in biased estimates of the regression
coefficients. Furthermore, as Winship and Mare (9) note, the
advantage of ordinal regression models (like the TCM) in account-
ing for ceiling and floor effects of the dependent variable is most
critical when the dependent variable is highly skewed, or when
groups, defined by different covariate values, are compared which
have widely varying skewness in the dependent variable. Finally,
unlike the proposed TCM, linear models for measurement data
cannot detect a bidirectional effect, for example, if an intervention
simultaneously increases responses in the highest and lowest
stages.

The model presented here is for cross-sectional stage data. An
extension of TCM for longitudinal data is proposed in Hedeker and
Mermelstein (10). An alternative approach for longitudinal stage
data, termed latent transition analysis (LTA), defines the stages of
change as a dynamic latent variable (11-13). A software program
for LTA is described by Collins, Wugalter, and Rousculp (14).
Hedeker and Mermelstein (10) list some of the differences between
LTA and TCM for longitudinal stage data. In practical terms, LTA
allows a more complete view of the transitions between particular
stages, although it is more limited than TCM in the number of
explanatory variables that can be accomodated. Thus, while the
two methods are complementary, TCM is more focused on
assessing predictors of the stages while LTA focuses more on
examining transitions between the stages.

To illustrate TCM, data are presented from a skin cancer
prevention intervention among adolescents. Study participants
were grouped into three stages of readiness for sunscreen use:
precontemplation, contemplation, and action. For these three
stages there are two thresholds: one between precontemplation and
contemplation (contemplation threshold) and another between
contemplation and action (action threshold). We considered three
types of variables and their influence on stage: background factors
(e.g. risk level and demographics), intervention condition, and
attitudes. We hypothesized differential effects of attitudinal vari-
ables on the two thresholds. Specifically, we hypothesized that the
motivational, attitudinal variables of “perceived susceptibility”
and “worry about skin cancer” would exert a greater effect on the
contemplation threshold than on the action threshold, but that
“self-efficacy for sun protection” would show the opposite pattern,
having a stronger influence on the action threshold. We also
proposed that “positive attitudes about the sun,” a possible barrier
to protection, would show equal effects on the two thresholds. In
terms of background variables, we expected that skin type, an
indicator of risk level for skin cancer, would exert its primary effect
on the action threshold. We also hypothesized that our intervention
condition differences would show equal effects at both thresholds.

THRESHOLDS OF CHANGE MODEL (TCM)

To introduce and motivate application of TCM, we utilize the
“threshold concept” (4), which posits that a continuous distribu-
tion of readiness of change exists in the population. This readiness
of change variable is not directly observed; instead, individuals are
classified into stages of change depending on their assumed value
on the continuous latent readiness of change variable. For J
ordered stages of change categories, J — 1 thresholds (denoted
y1- - ys-1) separate individuals into the stages. For example, if
individuals are classified into stages of precontemplation, contem-
plation, or action (i.e. J=3), then two thresholds exist: a
contemplation threshold (y; between the precontemplation and

Hedeker et al.

contemplation stages) and an action threshold (y, between the
contemplation and action stages).

These thresholds can be conceptualized as hurdles of increas-
ing difficulty that separate individuals into the (increasing) stages
of change. Estimation of these thresholds provides summary
information that can be used to characterize a population of
individuals in terms of the stages of change. In particular,
estimation of the thresholds for different groups of individuals
allows direct comparison of the groups in their stages of change
data. For example, one might be interested in examining whether
the contemplation and action thresholds are at the same level for
males and females or between treatment and control groups.

To estimate these thresholds, a distribution must be assumed
for the underlying latent readiness of change variable. Convenient
choices for this distribution are the normal and logistic distribu-
tions, leading, respectively, to ordinal probit and logistic regression
models (4,15). Figure la illustrates the cumulative distribution
function for a logistic distribution of the latent readiness of change
variable. Also indicated in Figure la are contemplation and action
thresholds separating three stages of change categories.

As depicted, the thresholds are on the same scale as the latent
readiness of change variable, while the y-axis indicates the
response probabilities for the stages. These probabilitics are
obtained by the logistic response function, namely p =
1/(1 + exp (—v)) for a given threshold value +y. Each threshold
value indicates the probability of a response below a given stage
category (p) versus the probability of a response in or above the
same stage category (1 —p). As shown in Figure la, the
contemplation threshold value of —1 yields .27 as the probability
of a response below contemplation (i.e. in precontemplation) and
.73 as the probability of a response at or above contemplation (i.e.
in contemplation or action). Similarly, for the action threshold of 1,
the probability of a response below action (i.e. in precontemplation
or contemplation) equals .73, while the probability of a response in
action equals .27. The probability of a response in the contempla-
tion category is the difference in probabilities associated with these
two thresholds (i.e. contemplation equals .73 — .27 = .46).

The statistical development of TCM is included in Appendix
A. Here, we focus on model definition and interpretation. Consider
the following TCM (assuming three stages) to assess the influence
of explanatory variables on the thresholds:

v =B +xBY 1)
v, = B+ x'BY @

where x is a set of explanatory variables that are thought to be
related to either or both of the thresholds. If B < 0 and B® < 0
for a particular explanatory variable, then the variable lowers both
thresholds and so has a benefical effect on both (assuming that the
behavior under study is beneficial). Alternatively, if " > 0 and
B@ > 0, then the variable elevates both thresholds and has a
hazardous effect. If both B = 0 and B» = 0, then the variable has
no effect on the thresholds, and thus no effect on stage of change
membership. More generally, a variable can have effects of
different magnitude or sign on the J — 1 thresholds.

Allowing variables to have differential effects on the thresh-
olds is clearly a tenet of the stages of change theory, since it is
theorized that some variables are able to distinguish individuals in
precontemplation versus contemplation (i.e. influence the contem-
plation threshold v;), but have little effect on action (i.e. have no
effect on the action threshold vy;). Similarly, other variables like
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Figure 1a. Thresholds and logistic response function
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Figure 1b. TCM with homogenecus gender effects
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FIGURE 1: Logistic distribution and TCM.

self-efficacy, for example, might be better able to distinguish
individuals in action versus those below action (i.e. influence the
action threshold vy,) than in distinguishing those above and below
the contemplation threshold. Allowing for differential effects on
the thresholds thus permits researchers to clearly determine the
effect of explanatory variables in distinguishing between all cuts of
the ordinal stages of change outcome.

As an example, consider the following TCM (assuming three
stages) with gender as the only explanatory variable:

v = By’ + B{’x 3)

v, = BY + BPx @)

where x is an indicator variable (e.g. x = 0 for females and x = 1
for males). As depicted in Figure 1b, the thresholds equal —1 and 1
for females (i.e. B}’ = —1and B} = 1) and —.5 and 1.5 for males
(i.e. Bi” = BP =.5). As can be seen, the effect of gender on both
thresholds is the same; the male thresholds are .5 greater than the
female thresholds, indicating that males have a lower probability
of crossing both thresholds. The odds ratio (OR) comparing males
to females is also the same for both thresholds (exp B{" = exp

B? = exp .5 = 1.65), indicating that the odds of a response in the
stage categories below each threshold are 1.65 times as likely for
males compared to females.

Figures 1c and 1d depict the same model allowing for
differential threshold effects. In Figure 1c, the gender effect is more
pronounced in terms of contemplation than action (i.e. B{" = .75
and B = .25). Here, the probability of action is reasonably
similar for females and males (OR = 1.28); however, the probabil-
ity of crossing the contemplation threshold is much greater for
females than males (OR = 2.12). Conversely, Figure 1d illustrates
a greater gender effect on the action threshold than on the
contemplation threshold (i.e. B{” = .25 and B® = .75). For Figure
1d, males and females are more similar in terms of crossing the
contemplation threshold (OR = 1.28) than in crossing the action
threshold (OR = 2.12).

In allowing for differential threshold effects, one caveat needs
to be mentioned. By definition, the action threshold cannot be less
than the contemplation threshold (y, > y;, or more generally,
v; > 4;-1)- For a continuous explanatory variable x, unless B!) is
set equal to B®, inevitably y, < <y for some values of x.
Essentially, allowing B # B® results in nonparallel regression
lines (for the J — 1 regressions of the logit of p on x; see Appendix
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Figure 2a. TCM with homogeneous effect of X: contemplation thresholds
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FIGURE 2:

A), which cross at some point. Figures 2a—d illustrate this situation.
In Figures 2a and 2b, the effect of x is assumed to be the same on
both contemplation and action thresholds, and so the action
threshold (Figure 2b) exceeds the contemplation threshold (Figure
2a) for every value of x. Alternatively, Figures 2c and 2d illustrate a
greater effect of x on the contemplation threshold than on the action
threshold. Notice that for x = 5 the action threshold is less than the
contemplation threshold, yielding the untenable result that the
probability of an action response (from Figure 2d, p = .10 for
x=15) is greater than the probability of either an action or
contemplation response (from Figure 2c, p = .06 for x = 5).

Permitting differential threshold effects does not lead to the
same problem with categorical explanatory variables. For a
categorical variable with K levels, including K — 1 contrasts for
each of the J — 1 thresholds leads to a saturated model for that
two-way table (i.e. explanatory variable by stage variable), fitting
the observed marginal proportions of that two-way table exactly. In
this case, the crossing of the nonparallel regression lines occurs
outside of the data range (i.e. for values either greater than or less
than the actual values of the categorical variable or contrast). Thus,
to allow for differential threshold effects, it is advantageous to
categorize continuous explanatory variables.

Hedeker et al.

Figure 2b. TCM with homogeneous effect of X: action thresholds
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TCM for a continuous explanatory variable.

In sum, the purpose of this paper is to present the Thresholds
of Change Model, which is an approach for analyzing cross-
sectional stages of change data. This model can be used to test the
relative effects of mediating or explanatory variables on stage
membership, including estimation of the magnitude of the thresh-
olds between stages. As noted, for a categorical explanatory
variable with K categories, one should use K — 1 contrasts to allow
for heterogeneous threshold effects. For a continuous explanatory
variable, one should either specify homogeneous threshold effects
or, if possible, categorize the continuous variable to allow for
heterogeneous threshold effects.

METHOD

Overview of Dataset and Variables

To illustrate application of TCM, data are used from a
school-based skin cancer prevention program designed to reduce
skin cancer-related risk behaviors and to increase sun protective
behaviors among high school students. The project was conducted
in 10 suburban high schools in the Chicago area. The 10 schools
were randomly assigned to either a Basic (n = 1,782) or Enhanced
(n = 1,403) treatment condition. The primary intervention
(“Eclipse” project) took place during the 1994-1995 academic
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year. Students in the Basic condition received a one-class session
covering skin cancer risk factors and protection. Students in the
Enhanced condition received the same information as those in the
Basic condition, but in addition, they received a personalized risk
assessment along with newsletters during the summer of 1995 to
help promote sun protection. Data were collected at four time-
points: baseline (fall 1994) and three follow-ups (Post 1, spring
1995; Post 2, fall 1995; and Post 3, fall 1996). All data reported in
this paper are from the Post 2 data collection. This timepoint was
chosen to assess stage of change for the first summer following the
intervention. At all timepoints, students completed a questionnaire
that contained a consistent core of questions: (a) demographics and
measures of predisposing risk factors (e.g. race, gender, skin type,
hair color); (b) knowledge about skin cancer, risk factors, and
protection; (c) past and current sun exposure and protection
behaviors; (d) future intentions about sun exposure and protection;
and (e) related attitudes and self-efficacy for protection.

Participants

Participants were 3,185 (49.6% female) high school students
who completed the Post 2 follow-up survey. Of 3,920 students who
completed a baseline survey, 2,809 (71.7%) were included in this
paper; the additional 376 students were measured at Post 2 but not
at baseline. At the time of the survey, 76.2% were in the 11th grade,
and the average age was 16.3 years. Ethnic representation was
78.7% White, 10.2% Asian/Pacific Islander, 7.7% Hispanic, 1.0%
African—American, and 2.4% Other. This ethnic breakdown was in
close agreement with the ethnic breakdown reported by the
schools, which were chosen to provide students who were at risk
for skin cancer.

The sample used in the present illustration—students with
complete data at Post 2—is not the complete set of students from
the study. As such, the analyses presented could suffer from
selection biases to the degree that the sample of students used in
the analyses is not representative of the original larger sample of
students. However, students with complete versus incomplete data
at Post 2 did not differ significantly on baseline measurements of
the variables of interest in this paper. Thus, there is reasonable
evidence that the analyses reported in this paper are not biased due
to selection. Further methods for dealing with missing longitudinal
data are described in Little (16) and Hedeker and Gibbons (17).

Measures

Skin type was assessed with a modification of Fitzpatrick’s
(18) skin types, describing how one’s skin reacts to the sun upon
initial exposure to the summer sun, without sunscreen, for 1 hour at
midday. Participants who responded “always burn, unable to tan”
or “usually burn, then can tan if I work at it” (Types I and II) were
considered high risk; “sometimes mild burn, then tan easily”
(Type III) were considered medium risk; and “rarely burn, tan
easily” (Type IV) were considered low risk.

Perceived susceptibility was assessed with a 6-item scale to
which participants responded using a 4-point Likert scale ranging
from “definitely disagree” to “definitely agree.” Coefficient alpha
for this scale was .80. Examples of items of this scale included,
“I'm at risk for sunburns” and “I'm at risk for getting skin
cancer.”

Worry about skin cancer was measured with a 4-item scale
whose coefficient alpha was .60. Participants rated their level of
agreement with each item using a 4-point Likert scale. Items on
this scale included, “I don’t need to worry about skin cancer until
I"'m much older” and “It’s not worth worrying about skin cancer.”

VOLUME 21, NUMBER 1, 1999 65

Positive attitudes about the sun was a 12-item scale asking
respondents to agree or disagree with statements such as “Being in
the sun improves my mood” and “I feel better with a tan.”
Participants rated their level of agreement with each statement on
the same 4-point Likert scale as with the other attitude scales.
Coefficient alpha for this scale was .88.

Self-efficacy for sun protection was assessed with an 11-item
scale asking participants to rate how confident they felt doing a
variety of sun protective behaviors in different situations. Partici-
pants responded to each item using a 5-point Likert scale ranging
from “not at all confident” to “extremely confident.” Coefficient
alpha was .88.

Stage of change for sunscreen use was measured using a
combination of items asking about frequency of sunscreen use and
whether they intended to protect themselves consistently in the
future. Participants were classified as: (a) precontemplators—those
who were not currently regularly using sunscreen (frequency of
never, rarely, or sometimes) and who did not intend to do so in the
future; (b) contemplators—those who also were not currently
regularly using sunscreen, but who did plan to do so in the future;
or (c) action participants—those who were currently regularly
using sunscreen (frequency of either often or always) regardless of
whether they were considering increasing their future use.

Variable Coding

Dummy-coded variables were constructed for all explanatory
variables. School grade, gender, skin type and condition were
coded as follows: (a) grade at baseline (0 = 9th, 1 = 10th); (b)
gender (0 = female, 1 = male); (c) skin type (dummy 1: high
risk = 0 versus medium risk = 1, and dummy 2: high risk = 0
versus low risk = 1); and (d) condition (0 = basic, 1 = enhanced).
For sun-related attitudes and efficacy, the multiple item index
scores were rounded to the nearest integer, then a series a dummy
codes were created, in each case using the highest category as the
reference group. For the sun-related attitudes, three dummy
variables were created to represent each scale (1 versus 4, 2 versus
4, 3 versus 4); for efficacy, four dummy variables were created (1
versus 5, 2 versus 5, 3 versus 3, 4 versus 5).

TCM RESULTS

Table 1 displays the bivariate relationships between stage of
change and the demographic predictors, while Table 2 displays the
relationships between stage of change and the attitudes and
efficacy variables.

Performing x tests of independence yields statistically signifi-
cant results (p < .001) for all variables except condition and grade
(both with p > .1). These tests indicate that each variable (except
condition and grade) is associated with stage in a bivariate manner.
They do not reveal anything about the influence of these variables
on membership in particular stage categories or allow estimation of
effects controlling for other explanatory variables. As will be
shown, TCM can be used to address these issues.

We first illustrate application of TCM for a dichotomous
explanatory variable. Consider the following model for the contem-
plation and action thresholds (y; and v,):

Y1 =BG + B Gender )
Y. = By + B{’Gender ©)

where Gender is coded as 0 for females and 1 for males. The null
hypothesis of homogeneous effects can be tested by comparinge a



