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[ Abstract ] This article compared the effect of adaptive regression analysis with the effect of non — adaptive regression analysis
through a known real data set. The conclusions were as below: while the independent variables had a definite relationship with the
dependent variable, the ADAPTIVEREG procedure had a great discriminating ability; the REG procedure had a good screening ability,
but it must satisfy two conditions, the first one was that the forward selection or the stepwise selection to screen the independent
variables would be used, and the second one was that the model would be assumed to contain an intercept term. While the independent
variables in the data set didnt have the relationship with the dependent variable, the ADAPTIVEREG procedure almost completely lost
its ability to discriminate; the REG procedure had a good screening ability, but it needed satisfy almost the same two conditions
mentioned before. If the independent variables determined by researchers based on their common knowledge and the professional one
were related to the dependent variable, a large number of independent variables would be retained in the regression model while the
dependent variable was transformed by means of the Logistic transformation and it was assumed that there wasnt an intercept term in the
regression model.
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data al ;

2.3.1

set artificial ;

z1 =x1 *x1;22 =x1 *x2;23 =x1 *x3;

74 =x1 #x4;2z5 =x1 *x5;26 =x1 *x6;

7] =x1 % x7;z8 =x1 % x8;29 =x1 % x9;

z10 =x1 *x10;z11 =x2 *x2;z12 =x2 * x3;
z13 =x2 *x4;z14 =x2 *x5;z15 =x2 *x0;
7216 =x2 # x7 ;217 =x2 % x8;z18 =x2 % x9;
z19 =x2 * x10;7220 =x3 * x3;221 =x3 % x4;
722 =x3 % x5;223 =x3 % x6;224 =x3 % x7;
725 =x3 % x8 ;226 =x3 *x9;227 =x3 *x10;
728 =x4 * x4 ;729 =x4 * x5;2z30 = x4 * x6;
7231 =x4 * x7;232 =x4 * x8;2z33 =x4 *x9;
7234 =x4 * x10;2z35 =x5 % x5;236 =x5 * x6;
737 =x5 % x7 ;738 =x5 % x8;239 =x5 % x9;
740 =x5 % x10;241 =x6 % x6 ;242 =x6 * x7 ;
743 =x6 * x8 ;244 =x6 * x9 ;245 =x6 * x10;
746 =xT * x7 ;247 =xT * x8 ;248 =x7 #x9;
749 =x7 # x10;2z50 =x8 * x8 ;251 =x8 * x9;
752 =x8 #* x10;253 =x9 * x9;2z54 =x9 * x10;
755 =x10 * x10;

run;
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data a2;

set al ;

yl =log( y +5);y2 =sqri( y +5 );y3 =1/(y +5);

v4 =expl y +5 );y5 =exp( y +5 V(1 +expl y +5) );
run;
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5.1
5.1.1
proc adaptivereg data =a2;

model y =x1 —x10 zl —255;
quit;

5.1.2 LRI TEMEEN SAS TREFERF

proc adaptivereg data = a2 ;
model y =x; —x,, 220 —255;
quit;
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5.2.1 FLUR2IHEMEEN SAS TREFERF

proc reg data =a2;

model y = x1 — x10 zl — z55/selection = forward
sle =0.05;
quit;
proc reg data = a2;

model y =x1 —x10 zl — z55/noint selection = for-
ward sle =0.05;

quit;
5.2.2 ZMKRAVTEMFTEMN SAS IBRTEF

proc reg data = a2;

model y = x3 - x10 220 — z55/selection = forward
sle =0.05;
quit;
proc reg data = a2;

model y =x3 — x10 7220 — z55/noint selection =
forward sle =0.05;

quit;;
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