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ANOVA®

Sum of
Madel Squares df Mean Sguare F Sig.
1 Regression 966.023 3 322008 | 238130 .ooo®
Residual 24.340 18 1.352
Total 990.364 21

a. Dependent Variable: B |26 E 6
b. Predictors: (Constant), f&& (o), S5 (cm), “LFEem)

Coefficients®
Standardized
nstandardized Coefficients Coefficients Collinearity Statistics
Maodel B Std. Error Beta 1 Sig. Tolerance WIF
1 (Constant) 11.012 1.718 6.408 000
Hriz(em) 1.693 370 2.353 4,580 .000 005 | 200.013
S (e -2.154 536 -2.156 -4.03 .00 005 | 209.430
() 007 .0M J51 1 6.531 _0oo f 103 | 9.688

a. Dependent Variable: B |26 E 6
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O“ OO SPSSO [0 O [0 SPSSStatistics22SamplesSimplified ChineseRidge regression.sps” [

INCLUDE "C:\Program Files\IBM\SPSS\Statistics'\22\Samples\Simplified Chinese\Ridge regression.sps’.
RIDGEREG ENTER. = long touwei weight ‘ENTERFEEETE » H==#iET.

/ dep=y DEFEEEEER.

/ start=0 "startZZ kATRAG1E » FRIA0.

/inc=0.01 incRHEE T - BR1A0.05

/ stop=1 "stopE kTS ILE - BRIAR T

f k=999 “k--E 0 2R 999
EXECUTE.
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Report

CHOPROCRA~INBM Y SPSS\STATIS~1I\22 \rr__tmp2.5av

F-SQUARE AMND BETA COEFFICIENTS FOR ESTIMATED WALUES OF K

k. RSO long touwei  weight

00000 \g9ys42  2.383471  -2.15574 751030
01000 35884 BO739B0 -.283630 .BS5VE3IE6
02000 95430 428266 -.084358 .Bl16118
03000 95209 383331 028211 584518
04000 35055 333852 .0YV547 .558EVY
05000 94332 317748 111300 5376393
0g000 94827 308130 135457  .513g12
07000 94734 302014 (153711 5033393
08000 94843 237330  .1&8027  .4303%51
03000 94589 235087 173562 4782394
10000 94434 233032 183047 467544
1000 94423 231432 1986971 457883
12000 94355 230235 203673 443138
13000 942839 283323 203333 441171
14000 54225 288521 214331 4338574
A5000 94182 2BVE20 218808 427154
8000 34100 287133 (222338 420338
7000 94033 28514 225805 415182
18000 93379 2ZBo0EB 228478 . 40377E
13000 93319 285542 231011 4047354
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£

* Calculate raw coefficients from standardized ones, compute standard errors
* of coefficients, and an intercept term with standard error. Then print
* gut similar to REGRESSION output.

£

. compute beta={b;0}.

.compute b=( b &/ std ) " sy.

. compute intercpt=ybar-t(b)*t{xmean).

. compute b={b;intercpt}.

. compute xpx=(sse/(sst™(n-nv-1)))"inv{xpx+{k & ident(nv,nv)))"xpx™
invixpec+{k & ident(nv, nv))).

. compute xpx=(sy"sy) (mdiag(1 &' std)"xpx"mdiag(1 &/ std)).

. compute seb=sqgrt(diag(xpx)).

. compute seb0=sqgrt( (sse)/(n*(n-nv-1}) + xmean™xpx"t(xmean)).

. compute seb={seb;sebl}.

. compute mms={yarmname,'Constant}.

. compute ratio=b &/ seb.

. compute ppp=
. compute bvec={b,seb, beta ratio, ppp}.
. print bvec
ftitle="— - Varables in the Equation—————— !
{fmames=mms /clabels="B" "SE(B) ‘Beta.std" 1" 'sig’.
. print /space=newpage.
end if.

000000000000000000000000000000000000000000
00000000000 00000000000t00p00?MO00000000SPSSO 00
O000p000000000000SPSSOO0DO0O0DOO0" . computeppp=2*(1-tcdf(abs(ratio

)!n_
nv-1)).” OO0O00000O0pO000O0O0000OprintD 00000000 OODODOOOOOO0O
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Matrix

Fun MATRE procedure:

TrErEr* Ridge Regression with ke = 0,05 ******

'MultR 974332767
'RSquare 349324342
; Adj RSqu  .940878399
| SE 1.669785903

ANOVA table

: df 55 MS

'Regress  3.000 940.176 313.392
p Residual  18.000 50.187 2,788

Fvalue sig F
112,4000404  .0000000

—————————————— Wariables in the Equation-----------=----

. B SE(B) Beta.std T sig

long 224713852 044363019 317745284 5.065476981 000080532
Etc}uwei 111459526 0BE0573313 111300009 1.8338339394 082334817
“weight 0053439152 00039639711 537608642 5.516242721 000030804

s Constant  8.63567 0483 1674538274 000000000  5,133287618 0000812139
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