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- datO<-read.csv(“dat.csv”)
- y<-datO$rent #itBZE
- x1<-datO$area1-mean(datO$areal) #RBEAZLE—Fi0ME
- x2<-datO$bath #zHEAZ (X =—Z ) >hilMEE T
° E:I’La\"td)ﬁﬁnuu
- cor(data.frame(datO$area1,datO$bath,dat0O$area1*dat0O$bath))

- cor(data.frame(x1,x2,x1*x2))
> cor(data.frame(areal,bath,areal*bath))

areal bath areal...bath
areal 1.0000000 -0.1879078 -0.0416582
bath -9.1879078 1.0000000 ©.9752000

areal...bath -0.0416582 ©.9752000 1.0000000
> cor(data.frame(x1l,x2,x1*x2))

x1 xZ x1...x2
x1 1.0000000 -0.1879078 ©.6594386
X2 -9.1879078 1.0000000 -0.1369229

X1...xZ ©.6594386 -0.1369229 1.0000000
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- reg1<-Im(y~x1+x2)
- summary(reg1)

Call:
Im(formula = y ~ x1 + x2)

Residuals:
Min 1Q Median 3Q Max
-0.74015 -0.30699 0.03857 ©0.27067 ©0.59094

Coefficients:

Estimate Std. Error t value Pr(Gltl)
(Intercept) 6.31123 0.07675 82.23 < 2e-16 ***
x1 0.44055 9.03953 11.14 6.48e-15 ***
x2 -1.54900 0.10637 -14.56 < Ze-16 ***

Signif. codes: @ ‘***’ 9.001 ‘**’ 90.01 ‘*’ 0.05 ‘.7 0.1 * ’ 1

Residual standard error: ©.3724 on 48 degrees of freedom RTE(ZRZLAH}
Multiple R-squared: @.8956, Adjusted R-squared: @.8913 g
F-statistic: 205.9 on 2 and 48 DF, p-value: < 2.2e-16
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- reg2<-Im(y~x1*x2)

- summary(reg2)

Call:
Im(formula = y ~ x1 * x2)

i
At
o
e
Bl
ju |
3
%
=

Residuals:

Min 1Q Median 3Q Max
-0.67840 -0.27464 0.06747 ©0.27164 0.62160 ”
Coefficients:

Estimate Std. Error t value Pr(Gltl) -2
(Intercept) 6.28187 0.06908 90.935 < Ze-16 *** . . . : . .
x1 0.55024 0.04656 11.817 1.12e-15 *** = 2 0 ! 2 3
X2 -1.55506 0.09509 -16.353 < Ze-16 *** X1
x1:x2  -0,25856 _ ©,07149 -3.617 0.000726 *** I HIEFAEDRZRMINEE !
(1=‘I;E,%10)%75“ =

Signif. codes: @ ‘***’ 9.001 ‘**’ 0.01 ‘*’ ©0.05 .’ 0.

Residual standard error: ©.3329 on 47 degrees of freedom

Multiple R-squared: ©.9183, Adjusted R-squared: ©.9131 RAE R
F-statistic: 176.2 on 3 and 47 DF, p-value: < 2.2e-16 oblIZLEH
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- anova(reg1,reg2)

TR

Analysis of Variance Table

Model 1: y ~ X1 + x2Z
Model 2: y ~ x1 * xZ
Res.Df RSS Df S f B Pr(>F . B
1 48 6.6571 um ot >a rGF) REZREIE
. T
2 47 5.2078 1 1.4493 13.08 0.0007265 *** BEITEMN

Signif. codes: @ ‘***’ 9.001 ‘**’ 90.01 ‘*’ ©0.05 ‘. 0.1 * ’ 1
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- yN = 6.28+0.55x,-1.56%,-0.26x,X,
- yA = (6.28-1.56x,) +(0.55-0.26X,)x.

X, DYNDEIFREALTTENTE, X, DRETHS
(0.55-0.26x, )& H i {HF (simple slope) &LVD
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- X,=1DEE: y=(6.28-1.561) +(0.55-0.26 1)x,=4.72+0.29x,
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- Z=x2-1
- reg2<-Im(y~x1*z)

- summary(reg2)

Call:
Im(formula = y ~ x1 * z)

Residuals:
Min 1Q Median 3Q Max
-0.67840 -0.27464 0.06747 0.27164 0.62160

Coefficients:
Estimate Std. Error t value Pr(zltl)
(Intercept) 4.72681 0.06535 72.332 < 2e-16 **

*

x,=1 D BAHER D IEE—HL .

x1 0.29168 0.05425 5.377 2.33e-06 *** EEMEEOHERELEE
z -1.55506 0.09509 -16.353 < Ze-16 ***
x1l:z -0.25856 0.07149 -3.617 0.000726 ***

Signif. codes: @ “***’ 9.001 ‘**’ 90.01 ‘*’ 0.05 ‘.’ 0.1 * ’ 1

Residual standard error: 0.3329 on 47 degrees of freedom
Multiple R-squared: ©.9183, Adjusted R-squared: ©.9131
F-statistic: 176.2 on 3 and 47 DF, p-value: < 2.2e-16
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- (1) 3BEDIBE: (d1,d2) = (0,0), (0,1), (1,0)

- REEADOEEIZOVLTIL, FTEMESADHPE SR
(http://blog.kz-md.net/?p=711)
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