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Suggested Methods in Ridge Regression

ABSTRACT

Three suggested procedures were adopted to determine the
value of biasing parameter (k) in ridge regression: 1-fragmenting
the ridge trace to groups each group contains semi-homogeneous
absolute values of the estimated parameters, 2-rotating over the
axis of ridge trace, 3-the ideal value of k should be determined
through many analytical stages.

A procedure was suggested to select the best variables to
admit in the ridge regression equation. The augmented matrix

c byl 5 cladal) agle 4K felan) aud faclue i
ALY 55l aY) AIS /A oY) e glaall alai i faclis e
2006/ 6 /21 : Jsall &y o 2006/ 5 /31 @ il & s




il asd) 8 ds ke 3 sk [86]

and vector have had a significant importance in facilitating all
analyzing processes.
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Sl A e A sl Gl Jilatl 8 sl dad JS e <0.050

Adadl AD aad e el 2y Lgiland 5
e e A ladl) A st e el oK Al clily Jalas o
AV il culs 5 k=0.042
VIF<10: X;=9.9000, X;,=6.6000, X5=6.1000, Xo=9.2000 .
CN=48.5031<100 .

R?=0.7430, MSe=0.00173 .
F=43.0600— P=0.000 .

ky iad 5 LS R 4 b (alisil g MSE e b g lai ) Jan )
LA 3 e 5 (Ll Al Aed) e K, ded ol 8 die Ul sl S,
o—c VIF 4 b)) ) el ) k=0.045 osSal jail) dales dad < sl

HAEY) i) abae] 5 Alialiall Guplie a3 Cil i e 4l Y1 aal)
VIF<10: X1=9.5000, X4=6.4000, X5=5.9000, X9=8.8000 .
CN=46.0085<100 .
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R2=0.7410, MSe=0.00174 .
F=42.5700—P=0.000 .
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e sl Axiall 5 A ghaall e Alaliall o hadll Gl il :(1) Jsas)

Stepwise Regression: y versus Xi; Xz; ...;X10

Augmented matrix with k = 0.045

Alpha-to-Enter: 0.01 Alpha-to-Remove:
0.01

Response is y on 10 predictors, with N =
160

Step
Constant

X4
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5 aal il juiall Gojall asay dbiatl) il 12 Jganl

Bo ool dhais e 4y a8l Cojall jasdl dolee ¢ gial
Predictor Coef SE Coef T P
Constant -0.0011 0.0033 -0.3300 .738
x1 0.7907 0.0445 17.7500 .000
x4 -0.1265 0.0422 -3.0000 .003
x7 0.1611 0.0438 3.6800 .000
Analysis of Variance

Source DF SS MS F
Regression 3 0.7329 .2443 142.7000
.000

Residual Error 156 0.2671 .0017

Total 159 1.0000

.ciﬂﬂﬂ\ajnﬁ GAQ “ﬂA=EY\3Jﬂ4A ;tjhﬂ edc

Predictor Coef SE Coef T P
Noconstant

x1 0.7906 0.0444 17.8000 0.000
x4 -0.1266 0.0420 -3.0100 0.003
x7 0.1609 0.0437 3.6900 0.000
Analysis of Variance

Source DF SIS MS F
Regression 3 .73273 .24424 143.47
.000

Residual Error 157 .26727 .00170

Total 160 .00000
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) Jaadl e Jseanll s daleall A0 Aol Y

¢ il Aalae Aal (sa0 2aa3l s 8l 3 Hhall as) S UL a0 —4
Apaal el LS L Aaleall 3000 Al slay da gl 48 Ll oLl 5 e
Ailany) clleall Jagutl ms sall 4aiall 5 3 siiadl) olasin
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