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Ho: X* exogenous
Ha: X* not exogenous
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( Assessing Multicollinearity) ot jes &¥slas 53 S 0 s s
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Variance Inflation Factors (VIFS) _.b,ls P05 Jolse — )

Pearson Correlation Matrices & s s Keewes w jlo-o

Condition indexes ' sy jasli—¢

associated regression coefficient variance decomposition .l ,5 b ls 4 j2s - »

Variance Inflation Factors (VIFS) .l s sy 5 Jelse ()l
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Parameter Estimates

Parameter Standard VYariance
Variahle Lahel Estimate Error t Value Pr > [t] Inflation

Intercept Intercept -36. 71600 2.3984z2 -15.30 <.10001 0
waist_girth waistdgirth 0.59368 0.03952 15.15 <.0001 4.5707%
chest_girth chest#girth 0.07716 0.07169 1.08 0.2823 12.4781
bicep_girth bicepdeirth 0.66512 0.12170 5.47 <.0001 6.44810
shoulder_girth shoulder#zirth 0.29432 0. 05568 5.29 <, 0001 8. 05461

(Pearson Correlation Matrixes) &y s  Sces o k(e ®

: T 2 o ¢ ¢ L .. e
el S AT sy QLR S LS Ko s e p 1y ey it 2 S
Qﬂ‘b“@l’wduRzﬁg‘)c@

)l 3y s oa sl A i b Saeen lie B eSS
Jle o
Pearson Correlation Coefficients, N = 507
Prob > |r| under HO: Rho=0

ankle. naist. forearn.
dian girth girth height

ankle_dian 1.00000 0.63697 0.73525 0.68645
ankleddian <,0001 <0001 <.0001

waist_girth 0.63697 1.00000 0.78079 0.55206
waistdgirth <.0001 <.0001 <.0001

forearn_girth 0.73525 0.78079 1.00000 0.65502
forearmdgirth <,0001 <,0001 <,0001

height 0.68645 0.55296 0.65502 1.00000
height <,0001 <,0001 <,0001

(Condition indexes ) Cuxby ,aslo (- @

ol dnloen 6 e dlasly 3l Comd s el i
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( associated regression coefficient variance decomposition) ol b , b ylg & 25 —>

LT b S s aaly JIVAR_COV s 5l jliis .l VAR_COV s 5lec 55y ol plasl

var(b) = ’2,21 (vy/A)

where ¢ is the estimated variance of the residuals, n is the number of columns in
Z, and vy, v, . . . v;, are the elements of the ith row of V. Given

izea Vo oo Vij cpomad ol Z s e 53 Ot 3lksd d 5 e Il 2 g il )ly S° S

133 g (S as oa (Bl 2 0 Sl Rty e ile nl ol y3lie ST eSS

Olojan S¥slan (e 53 4555 (Sla 0 g05T

oo T 05T
e FooseiT
WALD" & 45T

LM" & 4a5T

! . Asymptotic t-test

2 _Approximate F-test
¥ _Wald test

* _Lagrange multiplier test
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t= ~ 4{TK) ( RSS, -RSS )V
A F =——  ~F,TK)
S.e. P;
(P} RSS,/(T-K)
Ay 09037
4 05 Sope w0l o)lel sh a8 8 58 4 ot by Jast Cudgdoms a5l Ll on Ml 0 g T

W = (R(B) -NT[GCoV'(B)GT" RB)-1) ~ 2*() .7 s Tewd
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| &R2/3PB1, BR2/PBa, ..., DR2/OPk |

I |
| &R,/OP1, BR/EBs, ... , OR/OPk |k
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