Multiple Regression and Collinearity
/***********************************************

 SAS EXAMPLE   -- CORRELATION

                  MULTIPLE REGRESSION

                  COLLINEARITY DIAGNOSTICS

 FILENAME: multiple_regression.sas

************************************************/

options formdlim=" " pageno=1;

title;
libname labdata "d:\510\2007\";

data labdata.werner3;

  set labdata.werner2;

  wtalb = wt + alb;

run;

/*FIRST, EXAMINE CORRELATION MATRIX*/

TITLE "PEARSON CORRELATION MATRIX LISTWISE DELETION";

proc corr data=labdata.werner3 nomiss;

     var chol age calc uric alb wt wtalb;

run;
                     PEARSON CORRELATION MATRIX LISTWISE DELETION                                  

                                      The CORR Procedure

         7  Variables:    CHOL     AGE      CALC     URIC     ALB      WT       WTALB

                                      Simple Statistics

  Variable           N          Mean       Std Dev           Sum       Minimum       Maximum

  CHOL             181     234.81215      44.80722         42501      50.00000     390.00000

  AGE              181      33.49171       9.89086          6062      19.00000      55.00000

  CALC             181       9.96575       0.47227          1804       8.80000      11.10000

  URIC             181       4.74586       1.12558     859.00000       2.20000       9.90000

  ALB              181       4.11878       0.35852     745.50000       3.20000       5.00000

  WT               181     131.19890      20.49103         23747      94.00000     215.00000

  WTALB            181     135.31768      20.40863         24493      98.10000     219.30000

                          Pearson Correlation Coefficients, N = 181

                                  Prob > |r| under H0: Rho=0

                CHOL         AGE        CALC        URIC         ALB          WT       WTALB

   CHOL      1.00000     0.36650     0.25979     0.29461     0.07506     0.11762     0.11941

                          <.0001      0.0004      <.0001      0.3153      0.1148      0.1093

   AGE       0.36650     1.00000    -0.00494     0.21414    -0.07437     0.24973     0.24943

              <.0001                  0.9474      0.0038      0.3197      0.0007      0.0007

   CALC      0.25979    -0.00494     1.00000     0.17155     0.45498     0.06047     0.06871

              0.0004      0.9474                  0.0209      <.0001      0.4187      0.3581

   URIC      0.29461     0.21414     0.17155     1.00000     0.03736     0.29291     0.29475

              <.0001      0.0038      0.0209                  0.6175      <.0001      <.0001

   ALB       0.07506    -0.07437     0.45498     0.03736     1.00000    -0.23812    -0.22151

              0.3153      0.3197      <.0001      0.6175                  0.0012      0.0027

   WT        0.11762     0.24973     0.06047     0.29291    -0.23812     1.00000     0.99985

              0.1148      0.0007      0.4187      <.0001      0.0012                  <.0001

   WTALB     0.11941     0.24943     0.06871     0.29475    -0.22151     0.99985     1.00000

              0.1093      0.0007      0.3581      <.0001      0.0027      <.0001
/*NEXT, SCATTERPLOT MATRIX

  TO GET SCATTER-PLOT MATRIX, YOU CAN USE INSIGHT:

  ANALYSIS > MULTIVARIATE(YX).

  CHOOSE CHOL CALC URIC AGE AS Y

  CLICK ON THE OUTPUT BUTTON AND CHOOSE > SCATTER-PLOT MATRIX*/
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Univariate Statistics

Variable

CHOL

AGE

CALC

URIC

ALB

WT

WTALB

N

   181

   181

   181

   181

   181

   181

   181

Mean

  234.8122

   33.4917

    9.9657

    4.7459

    4.1188

  131.1989

  135.3177

Std Dev

   44.8072

    9.8909

    0.4723

    1.1256

    0.3585

   20.4910

   20.4086

Minimum

   50.0000

   19.0000

    8.8000

    2.2000

    3.2000

   94.0000

   98.1000

Maximum

  390.0000

   55.0000

   11.1000

    9.9000

    5.0000

  215.0000

  219.3000

Correlation Matrix

     

CHOL

AGE

CALC

URIC

ALB

WT

WTALB

CHOL

  1.0000

  0.3665

  0.2598

  0.2946

  0.0751

  0.1176

  0.1194

AGE

  0.3665

  1.0000

 -0.0049

  0.2141

 -0.0744

  0.2497

  0.2494

CALC

  0.2598

 -0.0049

  1.0000

  0.1715

  0.4550

  0.0605

  0.0687

URIC

  0.2946

  0.2141

  0.1715

  1.0000

  0.0374

  0.2929

  0.2948

ALB

  0.0751

 -0.0744

  0.4550

  0.0374

  1.0000

 -0.2381

 -0.2215

WT

  0.1176

  0.2497

  0.0605

  0.2929

 -0.2381

  1.0000

  0.9999

WTALB

  0.1194

  0.2494

  0.0687

  0.2948

 -0.2215

  0.9999

  1.0000


TITLE "PEARSON CORRELATION MATRIX PAIRWISE DELETION";

proc corr data=labdata.werner3 /*nomiss*/ nosimple;

     var chol age calc uric alb wt wtalb; 

run;
                      PEARSON CORRELATION MATRIX PAIRWISE DELETION                         
                                      The CORR Procedure

         7  Variables:    CHOL     AGE      CALC     URIC     ALB      WT       WTALB

                               Pearson Correlation Coefficients

                                  Prob > |r| under H0: Rho=0

                                    Number of Observations

                CHOL         AGE        CALC        URIC         ALB          WT       WTALB

   CHOL      1.00000     0.36923     0.25609     0.28622     0.07064     0.11978     0.12098

                          <.0001      0.0004      <.0001      0.3393      0.1044      0.1028

                 187         187         185         186         185         185         183

   AGE       0.36923     1.00000    -0.03259     0.17758    -0.07202     0.25211     0.26055

              <.0001                  0.6596      0.0150      0.3286      0.0005      0.0004

                 187         188         185         187         186         186         184

   CALC      0.25609    -0.03259     1.00000     0.19486     0.45345     0.07029     0.06871

              0.0004      0.6596                  0.0079      <.0001      0.3444      0.3581

                 185         185         185         185         183         183         181

   URIC      0.28622     0.17758     0.19486     1.00000     0.00719     0.30433     0.30410

              <.0001      0.0150      0.0079                  0.9226      <.0001      <.0001

                 186         187         185         187         185         185         183

   ALB       0.07064    -0.07202     0.45345     0.00719     1.00000    -0.25335    -0.23705

              0.3393      0.3286      <.0001      0.9226                  0.0005      0.0012

                 185         186         183         185         186         184         184

   WT        0.11978     0.25211     0.07029     0.30433    -0.25335     1.00000     0.99986

              0.1044      0.0005      0.3444      <.0001      0.0005                  <.0001

                 185         186         183         185         184         186         184

   WTALB     0.12098     0.26055     0.06871     0.30410    -0.23705     0.99986     1.00000

              0.1028      0.0004      0.3581      <.0001      0.0012      <.0001

                 183         184         181         183         184         184         184
TITLE1 "MULTIPLE REGRESSION ANALYSIS";

TITLE2 "WITH INFLUENCE DIAGNOSTICS";

ods trace on;

proc reg data=labdata.werner;

     model chol = age calc uric alb wt / stb tol vif collin;


 output out=outreg1 p=predict1 r=resid1 rstudent=rstud1

             cookd = cookd1 dffits=dffits;

     plot rstudent. * predicted.;


 ods output OutputStatistics = OutputStat1;

run;quit;

ods trace off;
                                 MULTIPLE REGRESSION ANALYSIS    

                                 WITH INFLUENCE DIAGNOSTICS

                                       The REG Procedure

                                         Model: MODEL1

                                   Dependent Variable: CHOL

                    Number of Observations Read                        188

                    Number of Observations Used                        181

                    Number of Observations with Missing Values           7

                                     Analysis of Variance

                                            Sum of           Mean

        Source                   DF        Squares         Square    F Value    Pr > F

        Model                     5          85352          17070      10.82    <.0001

        Error                   175         276032     1577.32432

        Corrected Total         180         361384

                     Root MSE             39.71554    R-Square     0.2362

                     Dependent Mean      234.81215    Adj R-Sq     0.2144

                     Coeff Var            16.91375

                                     Parameter Estimates

                    Parameter      Standard                        Standardized

 Variable    DF      Estimate         Error   t Value   Pr > |t|       Estimate     Tolerance

 Intercept    1     -55.66568      65.84364     -0.85     0.3990              0             .

 AGE          1       1.51731       0.31310      4.85     <.0001        0.33494       0.91375

 CALC         1      23.13256       7.23435      3.20     0.0016        0.24382       0.75069

 URIC         1       7.77395       2.82519      2.75     0.0066        0.19529       0.86656

 ALB          1      -3.61701       9.72612     -0.37     0.7104       -0.02894       0.72069

 WT           1      -0.09809       0.16119     -0.61     0.5436       -0.04486       0.80319

                                     Parameter Estimates

                                                     Variance

                                 Variable    DF     Inflation

                                 Intercept    1             0

                                 AGE          1       1.09439

                                 CALC         1       1.33210

                                 URIC         1       1.15399

                                 ALB          1       1.38755

                                 WT           1       1.24504

                                    Collinearity Diagnostics

                                                         Condition

                               Number    Eigenvalue          Index

                                    1       5.87226        1.00000

                                    2       0.06389        9.58714

                                    3       0.03985       12.13989

                                    4       0.01979       17.22558

                                    5       0.00317       43.03127

                                    6       0.00104       75.16465

                                            Collinearity Diagnostics

            -----------------------------Proportion of Variation-----------------------------

   Number     Intercept           AGE          CALC          URIC           ALB            WT

        1    0.00005791       0.00200    0.00004819       0.00129    0.00015438    0.00054274

        2       0.00127       0.93760       0.00128       0.01076       0.00570       0.00210

        3       0.00310       0.01098       0.00228       0.91410       0.01133    0.00055001

        4    0.00084135       0.04094       0.00162       0.06181       0.04116       0.75326

        5       0.19460       0.00311       0.07113    0.00089968       0.87927       0.24347

        6       0.80013       0.00537       0.92366       0.01113       0.06239    0.00008896
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TITLE "DESCRIPTIVES ON OUTPUT STATISTICS DATA SET";

proc means data=OutputStat1;

run;
                          DESCRIPTIVES ON OUTPUT STATISTICS DATA SET                        

                                      The MEANS Procedure

  Variable            Label                    N           Mean        Std Dev        Minimum

  -------------------------------------------------------------------------------------------

  Observation         Observation Number     188     94.5000000     54.4150714      1.0000000

  DepVar              Dependent Variable     187    235.1550802     44.5706219     50.0000000

  PredictedValue      Predicted Value        181    234.8121547     21.7756052    194.6955859

  StdErrMeanPredict   Std Err Mean Predict   181      6.9481373      2.0081489      3.7907389

  Residual                                   181   9.048624E-15     39.1600531   -149.2035999

  StdErrResidual      Std Err Residual       181     39.0492879      0.4376065     36.6352103

  StudentResidual     Student Residual       181    0.000477681      1.0030137     -3.8272601

  CooksD              Cook's D               181      0.0058677      0.0127657   1.8457396E-6

  RStudent                                   181    0.000744985      1.0122833     -3.9868078

  HatDiagonal         Hat Diagonal           181      0.0331492      0.0213854      0.0091102

  CovRatio            Cov Ratio              181      1.0362706      0.0612947      0.6357560

  DFFITS              Cov Ratio              181      0.0019049      0.1901292     -0.7757284

  DFB_Intercept       Intercept DFBETAS      181    0.000186751      0.0661765     -0.1892519

  DFB_AGE             AGE DFBETAS            181   -0.000064248      0.0763249     -0.2633265

  DFB_CALC            CALC DFBETAS           181   -0.000256422      0.0729116     -0.4062762

  DFB_URIC            URIC DFBETAS           181    0.000462346      0.0862813     -0.3722256

  DFB_ALB             ALB DFBETAS            181    0.000072057      0.0803256     -0.1983702

  DFB_WT              WT DFBETAS             181   -0.000091737      0.0706508     -0.4361300

  -------------------------------------------------------------------------------------------

                    Variable            Label                       Maximum

                    -------------------------------------------------------

                    Observation         Observation Number      188.0000000

                    DepVar              Dependent Variable      390.0000000

                    PredictedValue      Predicted Value         296.5743030

                    StdErrMeanPredict   Std Err Mean Predict     15.3357650

                    Residual                                    133.0281760

                    StdErrResidual      Std Err Residual         39.5342209

                    StudentResidual     Student Residual          3.4300347

                    CooksD              Cook's D                  0.0953966

                    RStudent                                      3.5413323

                    HatDiagonal         Hat Diagonal              0.1491042

                    CovRatio            Cov Ratio                 1.1847811

                    DFFITS              Cov Ratio                 0.7811065

                    DFB_Intercept       Intercept DFBETAS         0.3117009

                    DFB_AGE             AGE DFBETAS               0.4165923

                    DFB_CALC            CALC DFBETAS              0.1816865

                    DFB_URIC            URIC DFBETAS              0.4903615

                    DFB_ALB             ALB DFBETAS               0.5459463

                    DFB_WT              WT DFBETAS                0.2533603

                    -------------------------------------------------------
TITLE "DESCRIPTIVES ON OUTREG1 DATA SET";

proc means data=outreg1;

run;

                               DESCRIPTIVES ON OUTREG1 DATA SET                            

                                      The MEANS Procedure

  Variable    Label                                         N            Mean         Std Dev

  -------------------------------------------------------------------------------------------

  AGE                                                     188      33.8191489      10.1126942

  HT                                                      186      64.5107527       2.4850673

  WT                                                      186     131.6720430      20.6605767

  PILL                                                    188       1.5000000       0.5013351

  CHOL                                                    187     235.1550802      44.5706219

  ALB                                                     186       4.1112903       0.3579694

  CALC                                                    185       9.9621622       0.4795556

  URIC                                                    187       4.7705882       1.1572312

  WTALB                                                   184     135.7978261      20.6557047

  AGEGRP                                                  188       2.5425532       1.1106186

  AGEDUM1                                                 188       0.2340426       0.4245295

  AGEDUM2                                                 188       0.2446809       0.4310457

  AGEDUM3                                                 188       0.2659574       0.4430215

  AGEDUM4                                                 188       0.2553191       0.4372048

  predict1    Predicted Value of CHOL                     181     234.8121547      21.7756052

  resid1      Residual                                    181    9.048624E-15      39.1600531

  cookd1      Cook's D Influence Statistic                181       0.0058677       0.0127657

  rstud1      Studentized Residual without Current Obs    181     0.000744985       1.0122833

  dffits      Standard Influence on Predicted Value       181       0.0019049       0.1901292

  -------------------------------------------------------------------------------------------

     Variable    Label                                            Minimum         Maximum

     ------------------------------------------------------------------------------------

     AGE                                                       19.0000000      55.0000000

     HT                                                        57.0000000      71.0000000

     WT                                                        94.0000000     215.0000000

     PILL                                                       1.0000000       2.0000000

     CHOL                                                      50.0000000     390.0000000

     ALB                                                        3.2000000       5.0000000

     CALC                                                       8.6000000      11.1000000

     URIC                                                       2.2000000       9.9000000

     WTALB                                                     98.1000000     219.3000000

     AGEGRP                                                     1.0000000       4.0000000

     AGEDUM1                                                            0       1.0000000

     AGEDUM2                                                            0       1.0000000

     AGEDUM3                                                            0       1.0000000

     AGEDUM4                                                            0       1.0000000

     predict1    Predicted Value of CHOL                      194.6955859     296.5743030

     resid1      Residual                                    -149.2035999     133.0281760

     cookd1      Cook's D Influence Statistic                1.8457396E-6       0.0953966

     rstud1      Studentized Residual without Current Obs      -3.9868078       3.5413323

     dffits      Standard Influence on Predicted Value         -0.7757284       0.7811065

     ------------------------------------------------------------------------------------
TITLE "CHECK DISTRIBUTION OF RESIDUALS";

proc univariate data=OutputStat1 plot normal;

var studentresidual;

histogram;

qqplot / normal(mu=est sigma=est);

run;
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TITLE1 "MULTIPLE REGRESSION ANALYSIS";

TITLE2 "WITH PERFECT COLLINEARITY";

proc reg data=labdata.werner3;

     model chol = age calc uric alb wt wtalb/ stb tol vif collin;

run;      
                                MULTIPLE REGRESSION ANALYSIS                                 

                                     WITH PERFECT COLLINEARITY

                                       The REG Procedure

                                         Model: MODEL1

                                   Dependent Variable: CHOL

                    Number of Observations Read                        188

                    Number of Observations Used                        181

                    Number of Observations with Missing Values           7

                                     Analysis of Variance

                                            Sum of           Mean

        Source                   DF        Squares         Square    F Value    Pr > F

        Model                     5          85352          17070      10.82    <.0001

        Error                   175         276032     1577.32432

        Corrected Total         180         361384

                     Root MSE             39.71554    R-Square     0.2362

                     Dependent Mean      234.81215    Adj R-Sq     0.2144

                     Coeff Var            16.91375

NOTE: Model is not full rank. Least-squares solutions for the parameters are not unique. Some

      statistics will be misleading. A reported DF of 0 or B means that the estimate is biased.

NOTE: The following parameters have been set to 0, since the variables are a linear

      combination of other variables as shown.

                                       WTALB =  ALB + WT

                                     Parameter Estimates

                    Parameter      Standard                        Standardized

 Variable    DF      Estimate         Error   t Value   Pr > |t|       Estimate     Tolerance

 Intercept    1     -55.66568      65.84364     -0.85     0.3990              0             .

 AGE          1       1.51731       0.31310      4.85     <.0001        0.33494       0.91375

 CALC         1      23.13256       7.23435      3.20     0.0016        0.24382       0.75069

 URIC         1       7.77395       2.82519      2.75     0.0066        0.19529       0.86656

 ALB          B      -3.61701       9.72612     -0.37     0.7104       -0.02894       0.72069

 WT           B      -0.09809       0.16119     -0.61     0.5436       -0.04486       0.80319

 WTALB        0             0             .       .        .                  .             .

                                    Parameter Estimates

                                                    Variance

                                 Variable    DF     Inflation

                                 Intercept    1             0

                                 AGE          1       1.09439

                                 CALC         1       1.33210

                                 URIC         1       1.15399

                                 ALB          B       1.38755

                                 WT           B       1.24504

                                 WTALB        0             .

                                   Collinearity Diagnostics

                            Condition   ---------------Proportion of Variation---------------

   Number    Eigenvalue         Index     Intercept           AGE          CALC          URIC

        1       6.85949       1.00000    0.00004242       0.00146    0.00003529    0.00094208

        2       0.06449      10.31327    0.00099816       0.95866       0.00101       0.00592

        3       0.03999      13.09718       0.00244       0.00993       0.00170       0.95676

        4       0.03175      14.69846       0.00311       0.02017       0.00346       0.02491

        5       0.00324      45.97840       0.19319       0.00441       0.07020    0.00033026

        6       0.00104      81.23749       0.80022       0.00536       0.92359       0.01114

        7         1E-12       2619062   7.73798E-17             0   2.86561E-17             0

                                       Collinearity Diagnostics

                                ---------Proportion of Variation---------

                       Number           ALB             WT          WTALB

                            1   4.46038E-11    4.33209E-14    4.08317E-14

                            2   1.712197E-9    3.25171E-13    3.30258E-13

                            3     3.0911E-9    3.37078E-13    3.56888E-13

                            4   1.343628E-8    2.25579E-11    1.90631E-11

                            5   3.497513E-7    4.68292E-12    6.64277E-12

                            6    2.46111E-8    1.56736E-14    6.41191E-16

                            7       1.00000        1.00000        1.00000

NOTE: Singularities or near singularities caused grossly large variance calculations. To

      provide diagnostics, eigenvalues are inflated to a minimum of 1e-12.
                                   Collinearity Diagnostics

            -----------------------------Proportion of Variation-----------------------------

   Number     Intercept      no_atbat       no_hits       no_home       no_runs        no_rbi

        1       0.00269    0.00023159    0.00023721       0.00178    0.00070700    0.00067808

        2       0.09506       0.00165       0.00144       0.17194    0.00056374       0.00580

        3       0.59402       0.00312       0.01109       0.05859       0.03961    0.00024424

        4       0.03327       0.00418       0.00579       0.18226       0.33544       0.41146

        5       0.09469       0.17467       0.09367       0.53523       0.58122       0.55859

        6       0.18027       0.81615       0.88778       0.05021       0.04246       0.02322

/***********************************************************

 Look at another data set

************************************************************/
title "Descriptive statistics for Baseball data set";

libname sasdata2  "d:\sasdata2";

proc means data=sasdata2.baseball;

run;
                         Descriptive statistics for Baseball data set                        

                                      The MEANS Procedure

 Variable    Label                           N            Mean         Std Dev         Minimum

 ---------------------------------------------------------------------------------------------

 no_atbat    Times at Bat in 1986          322     390.0745342     143.5958352     127.0000000

 no_hits     Hits in 1986                  322     103.3975155      44.1795091      31.0000000

 no_home     Home Runs in 1986             322      11.1024845       8.6987696               0

 no_runs     Runs in 1986                  322      52.2173913      25.0573661      12.0000000

 no_rbi      RBIs in 1986                  322      49.3726708      25.5011624       8.0000000

 no_bb       Walks in 1986                 322      39.8571429      21.0959408       3.0000000

 yr_major    Years in the Major Leagues    322       7.6801242       4.9697066       1.0000000

 cr_atbat    Career times at bat           322         2763.08         2328.48     166.0000000

 cr_hits     Career Hits                   322     747.6863354     654.7876194      34.0000000

 cr_home     Career Home Runs              322      74.0900621      90.0651268               0

 cr_runs     Career Runs                   322     374.2857143     336.4250377      18.0000000

 cr_rbi      Career RBIs                   322     347.6149068     338.7903452       9.0000000

 cr_bb       Career Walks                  322     273.3944099     273.6253716       8.0000000

 no_outs     Put Outs in 1986              322     288.9937888     280.6566732               0

 no_assts    Assists in 1986               322     106.9161491     136.8524541               0

 no_error    Errors in 1986                322       8.0403727       6.3683591               0

 salary      1987 Salary in $ Thousands    263     535.9258821     451.1186807      67.5000000

 ---------------------------------------------------------------------------------------------

                    Variable    Label                              Maximum

                    ------------------------------------------------------

                    no_atbat    Times at Bat in 1986           687.0000000

                    no_hits     Hits in 1986                   238.0000000

                    no_home     Home Runs in 1986               40.0000000

                    no_runs     Runs in 1986                   130.0000000

                    no_rbi      RBIs in 1986                   121.0000000

                    no_bb       Walks in 1986                  105.0000000

                    yr_major    Years in the Major Leagues      24.0000000

                    cr_atbat    Career times at bat               14053.00

                    cr_hits     Career Hits                        4256.00

                    cr_home     Career Home Runs               548.0000000

                    cr_runs     Career Runs                        2165.00

                    cr_rbi      Career RBIs                        1659.00

                    cr_bb       Career Walks                       1566.00

                    no_outs     Put Outs in 1986                   1378.00

                    no_assts    Assists in 1986                492.0000000

                    no_error    Errors in 1986                  32.0000000

                    salary      1987 Salary in $ Thousands         2460.00

                    ------------------------------------------------------
title "Correlation Matrix for Predictors and Outcome Variable";

proc corr data=sasdata2.baseball;

  var salary no_atbat no_hits no_home no_runs no_rbi;

run;

                         Correlation Matrix for Predictors and Outcome Variable                   

                                      The CORR Procedure

             6  Variables:    salary   no_atbat no_hits  no_home  no_runs  no_rbi

                                      Simple Statistics
  Variable           N          Mean       Std Dev           Sum       Minimum       Maximum

  salary           263     535.92588     451.11868        140949      67.50000          2460

  no_atbat         322     390.07453     143.59584        125604     127.00000     687.00000

  no_hits          322     103.39752      44.17951         33294      31.00000     238.00000

  no_home          322      11.10248       8.69877          3575             0      40.00000

  no_runs          322      52.21739      25.05737         16814      12.00000     130.00000

  no_rbi           322      49.37267      25.50116         15898       8.00000     121.00000

                              Pearson Correlation Coefficients

                                 Prob > |r| under H0: Rho=0

                                    Number of Observations

                                salary   no_atbat    no_hits    no_home    no_runs     no_rbi

 salary                        1.00000    0.46167    0.50136    0.39885    0.47903    0.51723

 1987 Salary in $ Thousands                <.0001     <.0001     <.0001     <.0001     <.0001

                                   263        263        263        263        263        263

 no_atbat                      0.46167    1.00000    0.96447    0.57307    0.90260    0.80281

 Times at Bat in 1986           <.0001                <.0001     <.0001     <.0001     <.0001

                                   263        322        322        322        322        322

 no_hits                       0.50136    0.96447    1.00000    0.54165    0.91167    0.79311

 Hits in 1986                   <.0001     <.0001                <.0001     <.0001     <.0001

                                   263        322        322        322        322        322

 no_home                       0.39885    0.57307    0.54165    1.00000    0.63965    0.85394

 Home Runs in 1986              <.0001     <.0001     <.0001                <.0001     <.0001

                                   263        322        322        322        322        322

 no_runs                       0.47903    0.90260    0.91167    0.63965    1.00000    0.78053

 Runs in 1986                   <.0001     <.0001     <.0001     <.0001                <.0001

                                   263        322        322        322        322        322

 no_rbi                        0.51723    0.80281    0.79311    0.85394    0.78053    1.00000

 RBIs in 1986                   <.0001     <.0001     <.0001     <.0001     <.0001

                                   263        322        322        322        322        322
title "Linear Regression with Collinear Predictors";

proc reg data=sasdata2.baseball;

  model salary = no_atbat no_hits no_home no_runs no_rbi/ tol vif collin;

run; quit;
                       Linear Regression with Collinear Predictors                        

                                       The REG Procedure

                                         Model: MODEL1

                     Dependent Variable: salary 1987 Salary in $ Thousands

                    Number of Observations Read                        322

                    Number of Observations Used                        263

                    Number of Observations with Missing Values          59

                                     Analysis of Variance

                                            Sum of           Mean

        Source                   DF        Squares         Square    F Value    Pr > F

        Model                     5       16448569        3289714      22.93    <.0001

        Error                   257       36870544         143465

        Corrected Total         262       53319113

                     Root MSE            378.76794    R-Square     0.3085

                     Dependent Mean      535.92588    Adj R-Sq     0.2950

                     Coeff Var            70.67543

                                     Parameter Estimates

                                                 Parameter      Standard

 Variable    Label                        DF      Estimate         Error   t Value   Pr > |t|

 Intercept   Intercept                     1      60.48056      75.44086      0.80     0.4235

 no_atbat    Times at Bat in 1986          1      -1.50940       0.62381     -2.42     0.0162

 no_hits     Hits in 1986                  1       5.94661       2.25811      2.63     0.0090

 no_home     Home Runs in 1986             1      -2.94006       6.14149     -0.48     0.6325

 no_runs     Runs in 1986                  1       1.74261       2.52465      0.69     0.4907

 no_rbi      RBIs in 1986                  1       7.27974       2.69290      2.70     0.0073

                                     Parameter Estimates

                                                                           Variance

           Variable    Label                        DF     Tolerance      Inflation

           Intercept   Intercept                     1             .              0

           no_atbat    Times at Bat in 1986          1       0.06917       14.45751

           no_hits     Hits in 1986                  1       0.05549       18.02256

           no_home     Home Runs in 1986             1       0.18636        5.36590

           no_runs     Runs in 1986                  1       0.13665        7.31804

           no_rbi      RBIs in 1986                  1       0.11421        8.75605

                                    Collinearity Diagnostics

                                                         Condition

                               Number    Eigenvalue          Index

                                    1       5.63031        1.00000

                                    2       0.23425        4.90265

                                    3       0.09385        7.74565

                                    4       0.02668       14.52574

                                    5       0.01055       23.10450

                                    6       0.00436       35.92760

                                   Collinearity Diagnostics

            -----------------------------Proportion of Variation-----------------------------

   Number     Intercept      no_atbat       no_hits       no_home       no_runs        no_rbi

        1       0.00269    0.00023159    0.00023721       0.00178    0.00070700    0.00067808

        2       0.09506       0.00165       0.00144       0.17194    0.00056374       0.00580

        3       0.59402       0.00312       0.01109       0.05859       0.03961    0.00024424

        4       0.03327       0.00418       0.00579       0.18226       0.33544       0.41146

        5       0.09469       0.17467       0.09367       0.53523       0.58122       0.55859

        6       0.18027       0.81615       0.88778       0.05021       0.04246       0.02322
title "Modified Model, deleting one Predictor"; 

proc reg data=sasdata2.baseball;

  model salary = no_hits no_home no_runs no_rbi / tol vif collin;

run; quit;

                            Modified Model, deleting one Predictor                          
                                       The REG Procedure

                                         Model: MODEL1

                     Dependent Variable: salary 1987 Salary in $ Thousands

                    Number of Observations Read                        322

                    Number of Observations Used                        263

                    Number of Observations with Missing Values          59

                                     Analysis of Variance

                                            Sum of           Mean

        Source                   DF        Squares         Square    F Value    Pr > F

        Model                     4       15608610        3902153      26.70    <.0001

        Error                   258       37710503         146165

        Corrected Total         262       53319113

                     Root MSE            382.31497    R-Square     0.2927

                     Dependent Mean      535.92588    Adj R-Sq     0.2818

                     Coeff Var            71.33729

                                     Parameter Estimates

                                                 Parameter      Standard

 Variable    Label                        DF      Estimate         Error   t Value   Pr > |t|

 Intercept   Intercept                     1     -40.58946      63.41007     -0.64     0.5227

 no_hits     Hits in 1986                  1       2.06327       1.60337      1.29     0.1993

 no_home     Home Runs in 1986             1      -2.25645       6.19244     -0.36     0.7159

 no_runs     Runs in 1986                  1       0.78095       2.51651      0.31     0.7566

 no_rbi      RBIs in 1986                  1       6.39975       2.69322      2.38     0.0182

                                     Parameter Estimates

                                                                           Variance

           Variable    Label                        DF     Tolerance      Inflation

           Intercept   Intercept                     1             .              0

           no_hits     Hits in 1986                  1       0.11212        8.91870

           no_home     Home Runs in 1986             1       0.18676        5.35454

           no_runs     Runs in 1986                  1       0.14012        7.13669

           no_rbi      RBIs in 1986                  1       0.11633        8.59635

                                   Collinearity Diagnostics

                                                         Condition

                              Number     Eigenvalue          Index

                                   1        4.65566        1.00000

                                   2        0.22036        4.59644

                                   3        0.08929        7.22101

                                   4        0.02628       13.31095

                                   5        0.00842       23.51501

                                    Collinearity Diagnostics

                  ------------------------Proportion of Variation------------------------

        Number      Intercept        no_hits        no_home        no_runs         no_rbi

             1        0.00564     0.00069471        0.00266        0.00106        0.00101

             2        0.20603        0.00436        0.16743        0.00145        0.00441

             3        0.73320        0.03336        0.07880        0.06028     0.00070962

             4        0.03421        0.01939        0.22431        0.28979        0.47351

             5        0.02091        0.94220        0.52680        0.64743        0.52036

title "Another Model";

proc reg data=sasdata2.baseball;

  model salary = no_hits no_rbi / tol vif collin;

run; quit;
                                         Model: MODEL1

                     Dependent Variable: salary 1987 Salary in $ Thousands

                    Number of Observations Read                        322

                    Number of Observations Used                        263

                    Number of Observations with Missing Values          59

                                     Analysis of Variance

                                            Sum of           Mean

        Source                   DF        Squares         Square    F Value    Pr > F

        Model                     2       15584682        7792341      53.69    <.0001

        Error                   260       37734430         145132

        Corrected Total         262       53319113

                     Root MSE            380.96250    R-Square     0.2923

                     Dependent Mean      535.92588    Adj R-Sq     0.2868

                     Coeff Var            71.08492

                                     Parameter Estimates
                                                 Parameter      Standard

 Variable    Label                        DF      Estimate         Error   t Value   Pr > |t|

 Intercept   Intercept                     1     -40.15685      63.06377     -0.64     0.5248

 no_hits     Hits in 1986                  1       2.56978       0.85202      3.02     0.0028

 no_rbi      RBIs in 1986                  1       5.65255       1.45775      3.88     0.0001

                                     Parameter Estimates

                                                                           Variance

           Variable    Label                        DF     Tolerance      Inflation

           Intercept   Intercept                     1             .              0

           no_hits     Hits in 1986                  1       0.39426        2.53637

           no_rbi      RBIs in 1986                  1       0.39426        2.53637

                                    Collinearity Diagnostics

                                   Condition    ---------Proportion of Variation---------

        Number     Eigenvalue          Index      Intercept        no_hits         no_rbi

             1        2.85776        1.00000        0.01581        0.00655        0.00894

             2        0.10757        5.15435        0.81555        0.02401        0.22821

             3        0.03468        9.07800        0.16864        0.96944        0.76285
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