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Multiple Regression Example

Consider a multiple regression with the following variables:

Y = Heart Rate in beats per minute

X1 = Distance run in miles

X, = Average speed during the run in miles per hour

X3 = Humidity as a percentage

X, = Altitude in thousands of feet above sea level

X5 = Temperature in degrees Farenheit

X = Gender: Xg = 1 for males and 0 for females

X = Fitness: Xy = 1 if the person exercises regularly and 0 if not

Xg, Xg = Terrain (flat, hilly or on sand): These are coded as Xg = Xg = 0 for flat, Xg = 1 and X9 =0 for

hilly and Xg = 0, X9 = 1 for on sand.
Note: ¥ = 100,n = 62,p = 9 where n is the sample size and p is the number of predictors.

The STATA printout for the multiple regression is as follows:

. reg HRate Distance Time Speed Weight RestHRate Gender Fitmess Hilly Sand

Source | SSs df MS Numbegr of obs = 62
———————————— +———- o= oo = 160.889
Model | 23168 Prob > F 0.0000
Residual | 16.00 R-squared = 0.965
—————————— t - Adj R-squared = 0.959
— 393.44 Root MSE = 4.000
| Coef Std. Err. t P>t [95% Conf. Intervall
Distance | 3.0 1.80 1.67 0.101 -0.62 6.62
Time | -0.056 0.04 -1.25 0.217 -0.11 0.03
Humidity | 0.0 1.30 0.00 1.000 -2.61 2.61
Temperature | 0.1 0.04 2.50 0.016 0.02 0.18
Altitude | 1.0 0.25 4.00 0.000 0.50 1.50
Gender | -4.0 1.6 -2.50 0.016 -7.22 -0.78
Fitness | -10.0 3.6 -2.80 0.004 -17.24 -2.76
Hilly | 5.0 1.2 4.17 0.000 2.59 7.41
Sand | 5.5 1.0 5.50 0.000 1 3.49 7.51
_cons | 70.0 10.0 7.00 0.000 50.10 90.10
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