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[Abstract] The purpose of this paper was to introduce the third aspect of the basis and essential of the regression modeling: the

i

variables”status and their relationships. Firstly ~ “the status of the dependent variable” and “the status of the independent variables”

were introduced. Secondly “the relationships among the independent variables”

were listed such as “the independence among the
independent variables’ “the linear relationship among the independent variables ” and “the nonlinear relationship among the
independent variables”. Thirdly — “the relationships between the dependent variable and the independent variables” were given as
follows: (DThere were no any relationship between the dependent variable and the independent variables. (2)There were indirect
quantity relationship between the dependent variable and the independent variables. (3)There were direct quantity relationship between
the dependent variable and the independent variables. It was obviously that the variables’status and their relationships understood fully

were one of the basis and essential of building a rational regression model.
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“ADAPTIVEREG” “

TIVEREG”

"o SAS
data artificial;

drop 1i;

array X{10};

do i =1 to 400;

doj=1 to 10;
X{j} =ranuni(1);

end;

”»

”»

“ADAP-

Y =40* exp(8* ((x, —0.5) * %2 +(x, —0.5)

* %2)) /

*2))

)
(exp(8* ((x, —0.2) * %2 +(x, -0.7) *
+
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exp(8* ((x,-0.7) * *2 +(x, -0.2) * % proc adaptivereg data = artificial;
2))) +rannor( 1) ; model y =x; —x,,;
output; run,
end; [SAS ]
run, SAS 10 Xy~ Xy
proc corr data = artificial; “x{ }”
var vy, “ "; y
with x; —x; 67 “x,”
run; (1):
~ 40exp(8( (x, -0.5)% +(x,-0.5)7)) (0
_exp(8( (x,-0.2) > +(x,-0.7) %)) +exp(8((x, -0.7) % +(x,-0.2)?))
400 400, y o %y~
y “6 7 “x,” Xy ~ X0 o
1 SAS y o Yy ~xy
Pearson ; 2  SAS (%)
“model 7 y “ny ~2,” “ 6 100.00
) % 2 60. 87
[SAS 1 % 2 42. 66
Pearson N =400 s ! 16.58
Prob > Il under HO: Rho =0 8
x y 4 X3 Xy
x5 0. 00403 y 100.00%  60.87% -
0. 9360 ! SAS/STAT
% 0. 07957 “REG 7 \
0. 1121 “ 0 SAS
v 0. 02107 proc reg data = artificial,
0. 6744 model y = x; — x,,/selection = stepwise sle =0.9
sls =0. 05;
% ~0.00101 _
run;
09839 proc reg data = artificial,
1 —0.01501 model y =x; —x,,/selection =backward sls =0. 05;
0. 7648 run;
g 0. 06333 proc reg data = artificial,
0. 2063 model y =x; —x,,/selection =forward sle =0. 05;
%o 0. 02017 run,
0. 6876 [SAS )
%10 -0.03156
0.5291 ’
“xy ~ 2y (
“Pearson N “ P “model »ow
¥ Xy~ %y “NOINT”)
Pearson :
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F Pr>F
4 5985. 05000 1496. 26250 127.41 <0.0001
396 4650. 41446 11.74347
400 10635
11 SS F Pr>F
X, 2. 40245 0.51390 256. 65707 21. 86 <0.0001
X5 1. 77945 0. 50770 144. 26047 12.28 0. 0005
Xg 1. 84510 0. 54490 134. 65135 11. 47 0. 0008
Xq 1.33568 0.52141 77.06289 6.56 0.0108
4 : -1 )"
y = 2. 40245x, + 1. 77945x; + 1. 84510x, + ( -1.YY )" “DNA
1.33568x, v« ”
4 “R* =0.5627" “ !
:F=127.41.P <0.0001 “
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z Transformation

Curve — Normal(Mu=0.4977 Sigma=0.0007)

6 Box — Cox
(ke)
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