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Abstract:

No doubt that step wise procedure (SP) is one of the best procedures of serial
choice of regression variables, but it suffers — as I see — from abasic defect that,
in most applications it can't getrid of the effect of first selected variable on
selecting the other ones in case of presence of linear correlations between them.
The first selected variable stands as a screen before joining the other important
variables "totally or partially” the finalsubset. Consequently, (SP) fails selecting
the best subset regression variables (BSRV). So there will be no use of retesting it
during the procedure unless one breaks the screen in such away like raising the
significance level of testing the selected variables such that it won't be less than
o.r0 and according to their importance. This is what the researcher has proposed
to make the (SP) more efficient than foreword to select (BSRV). But one must
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notice that this proposal may lead to select additional variables that have weakened
contribution in explanation of social phenomenon.
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ic gaaall oMp P KN Lalaa $59 0.20 < dginall (5 gla g} dlig X, dsaay gﬁ A

1R Byl
y=-1113.788 +3.612 X1+ 0.042 X, + 0.129 X3 + 256.956 X, + 324.533X5
sig. .016 .006 .000 .003 .000 .053

MSE=185099.475,RMSE=430.232, R%2=.893, VIF=1.308 C,=6.198, PRESS=

2328.640

odd (b 0.10 dysina (s giuay (Sly Aokl (il Agial duijall de ganall pa AdjlBallyy

ALY Jiceay puiil) LgiSayg cuilibll oS ABilae (38a5 LY JuadY) b Baaall Lijad) 4o sanal
Lgillaa el e ) ABLG) (39 B ) guay Ciall £ guda e

conclusions and suggestions «luasill s clalifiu) -\
Slaliinay) -1
U A Jaa) @ el duija de gara Jabl ) Joagh B Jadi step wise 4k o) Y
o asdieeall 4 ginal) (5 gl (98 Ladic Lol g JJaad) G e (o Ay g8 Auhad e 353
Ayl aa Algdl Al B gl Wiy (0.05 of 0. 01) Wy i piial) sliyg Jsia
foreward
de jaady) @ il Jal)) el de gaaal) LT B stepwise Ak b qua ¢f -G
@ s AV Gty et 1 LA Bale) Jadi s g (Jaladl) sl adal asa
il paaial) sliyg J oAl Ay ginall (5 giena ad ) Al hal) odd e A gY) Ada jall A8 Ja) jal)
Lgdabici ) 5 989 Ay ppeadill il piial) Apadl o9 0.10 g sbowr o) S (98 (S A ganal) G
de ganall maai ¥ (81 0.25 o8 dusinall sgime 2 Y O G Galad iy il
Cayll £ gnga S AUAY jaudi b daaluall ddmda @ piia o o giadig 3 S BLETIAY Auijad)
ghianey sl
by g1 - 2
Jaad) & pate (e g bl e 350 a0 die step Wise ALb il agl Yl
pda aladicd (Say 4l o AY) dagall i piial) pe Apbd ABMay adY) adal) Lagi p Ledie L
ronila pa o (Sl g A8y
As panall (B g ppudl) pidall g9 J 5320 0.10 Asine s sy -
(.25 4 0.20) Aol 4 gina (s ginay -
ALaliall julaal lahg Laaaa) Ll g cpiadlil) i sadl (e ganall Gu La Alaliall a5 (g
Ad g pal
Jedadall LAY A g mall s AY) @kl Yy step wise dh alaliuly e ¥ -GG
GAY) dagall il yiiall g aga e JS (o Le Badaia 4598 Auhad ciBe 250 5 Alla B & piiall
o ssdially (RUF) olawd sdll g Giald) da il odl) Jlmall g 48kl aladinly uagi Ladlg
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A iy daaly A ) 5 LalaBY) aglall Alaa g Ay peaiivcall daaladl sLai@Y) g 5 1Y) Alae
Wi aad Aol dl) il 8 (58a3 jaad) <l il dxija A gana Juadl Ao Jguand) ) o
L s clalaal (o jtual) cilay jall e il adaliy il ) Lgad gad
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Jalal
(7) L Js
Hald e cility
ob. Y X1 X2 X3 X4
1 78.5 7 26 6 60
2 74.3 1 29 15 52
3 104.3 11 56 8 20
4 87.6 11 31 8 47
5 95.9 7 52 6 33
6 109.2 11 55 9 22
I 102.7 3 71 17 6
8 72.5 1 31 22 44
9 93.1 2 54 18 22
10 115.9 21 47 4 26
11 83.8 1 40 23 34
12 113.3 11 66 9 12
13 109.4 10 68 8 12
(8) #{d&-‘%
Cravens 4w bty
> Time . Market Total Wor | Rating by
2 | Sales with SREL | mdvEl et share no. of k Sales -
= potenti sing share
= y company | "'y X X change | accoun | load | manager
~ X1 2 3 4 Xs t Xe X7 Xs
1. | 3669. 43.10 74065.1 | 4582.88 | 2.51 0.34 7486 | 15.0 4.9
88 1 5
2. 3473. 108.13 58117.3 | 5539.78 551 0.15 107.32 | 19.9 5.1
95 0 7
3. | 2295. 13.82 21118.4 | 2950.38 | 10.91 -0.72 96.75 | 17.3 2.9
10 9 4
4. | 4675. | 186.18 | 68521.2 | 2243.07 | 8.27 0.17 195.12 | 13.4 3.4
56 7 0
5. 6125. 161.79 57805.1 | 7747.08 9.15 0.50 180.44 | 17.6 4.6
96 1 4
6. | 2134. 8.94 37826.9 | 402.44 5.51 0.15 104.88 | 16.2 4.5
94 4 2
7. |5031.| 365.04 |50935.2 | 3140.62 | 8.54 0.55 256.10 | 18.8 4.6
66 6 0
8. |3367.| 220.32 | 35602.0 | 2086.16 | 7.07 -0.49 126.83 | 19.8 2.3
45 8 6
9. | 6519.| 127.64 | 46176.7 | 8846.25 | 12.54 1.24 203.25 | 17.4 4.9
45 7 2
10. | 4876. | 105.69 | 42053.2 | 5673.11 | 8.85 0.31 11951 | 21.4 2.8
37 4 1
11. | 2468. 57.72 36329.7 | 2761.76 | 5.38 0.37 116.26 | 16.3 3.1
27 1 2
12. | 2533. 23.58 33612.6 | 1991.85 | 5.43 -0.65 142.28 | 14.5 4.2
31 7 1
13. | 2408. 13.82 21412.7 | 1971.52 | 8.48 0.64 89.43 | 19.3 4.3
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14. 2;.';-7. 13.82 204?].6.8 1737.38 | 7.80 1.01 84.55 2(?.0 4.2
15. 4;?6. 86.99 362772.0 10694.2 | 10.34 0.11 119.51 152.2 5.5
95 0 0 6
16. | 2729. | 165.85 | 23093.2 | 8618.61 | 5.15 0.04 80.49 | 15.8 3.6
17. 32239. 116.26 2686;8.5 7747.89 | 6.64 0.68 136.58 7.781 3.4
18. 2;1(()30. 42.28 395%1.9 4565.81 | 5.45 0.66 78.86 | 16.0 4.2
19. 32724. 52.84 518?36.1 6022.70 | 6.31 -0.10 136.58 1?.4 3.6
20. 3253. 165.04 58739.8 3721.10 | 6.35 -0.03 138.21 1;1.9 3.1
21. l?jl. 10.57 239290.8 860.97 7.37 -1.63 75.61 2(?.9 1.6
22. 2(;1.??5. 13.82 256%94.8 357151 | 8.39 -0.43 102.44 2]?.6 3.4
23. 157758. 8.13 237?36.3 284550 | 5.15 0.04 76.42 2]6.3.4 2.7
24. 4](.)27. 58.54 343?.4.2 5060.11 | 12.89 0.22 136.58 24?.7 2.8
25. 2;9139. 21.14 228:9)(’)9.5 3552.00 | 9.14 -0.74 88.62 22.9 3.9
7

Source: Applied statistics: Improving Business processes"” by BRUCE L.Bowerman & R.T.
O'connell, USA, 1997.
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