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Building a multiple regression model

Introdution

Have several independent variables

Want to selet some into regression

Want to evaluate quality of resulting model

Want to improve into a �nal model
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Building a multiple regression model

Variable seletion: Measuring quality

R2

AIC

BIC

SSE

MSE

P-values
Example: Use the eosystem data set and selet a single variable in a simple linear regression

to predit the growth of od. Compare the various riteria.
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Building a multiple regression model

Variable seletion: Forward or bakward

Model seletion:

All subset regression

Forward stepwise regression

Bakwards stepwise regression

R ommands: add1, drop1, summary - followed by anova(fm.�nal,fm.full)

Example: Use the eosystem data set and ondut a forward stepwise regression to predit

the growth of od. Compare the various riteria for model seletion.

Example: Use the eosystem data set and ondut a bakwards stepwise regression to predit

the growth of od. Compare the various riteria for model seletion.
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Building a multiple regression model

Deleted residuals

Deleted residuals are based on the quantity

ti =
yi − ŷi(i)

syi−ŷi(i)
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