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Multiple Regression

indostat services
˚$2

indostat services
significance of VIF's are tested after taking log (10 base) of F-test and computing its probability.

in literature it is also advised to treat as significant if  vlaue of F test is >10 or >20.

indostat services
Akaike Information Criteria : smaller is better

indostat services
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indostat services
Beta Weight is standardised Partial Regression Coefficient and is equal to direct Path Effect.

Sum of R square column will be R², so we can directly estimate the contribution of each character to R².

R²adj is R² adjsted to Degree of Freedom as is an estimate of population R².

indostat services
Equal Distribution in all 4 quadrants

indostat services
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indostat services

indostat services

indostat services
Random oscillations around mean
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indostat services
By deleteing a variable whose t-value is <1, R² adj will increase, as we are dropping a variable whse contribution is nil

indostat services
Marginal drop in R² adj, as we are dropping a variable who is contributing atleast something to R²

indostat services

indostat services
Inrease in R² adj as tthe variable deleted is not contributing anything to R² 
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