LPGA Model Selection Example (n=156, MSE(Complete) = 50.345/150 = 0.33563333)
	ANOVAa

	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	1
	Regression
	107.442
	5
	21.488
	64.023
	.000b

	
	Residual
	50.345
	150
	.336
	
	

	
	Total
	157.787
	155
	
	
	

	2
	Regression
	107.431
	4
	26.858
	80.537
	.000c

	
	Residual
	50.356
	151
	.333
	
	

	
	Total
	157.787
	155
	
	
	

	a. Dependent Variable: logprzrnd

	b. Predictors: (Constant), SandSvPct, AveDrive, AvePutts, FrwyPct, GreenReg

	c. Predictors: (Constant), SandSvPct, AveDrive, AvePutts, GreenReg


	ANOVAa

	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	5
	Regression
	69.303
	1
	69.303
	120.616
	.000b

	
	Residual
	88.484
	154
	.575
	
	

	
	Total
	157.787
	155
	
	
	

	4
	Regression
	104.667
	2
	52.333
	150.733
	.000c

	
	Residual
	53.120
	153
	.347
	
	

	
	Total
	157.787
	155
	
	
	

	3
	Regression
	106.263
	3
	35.421
	104.494
	.000d

	
	Residual
	51.524
	152
	.339
	
	

	
	Total
	157.787
	155
	
	
	

	a. Dependent Variable: logprzrnd

	b. Predictors: (Constant), GreenReg

	c. Predictors: (Constant), GreenReg, AvePutts

	d. Predictors: (Constant), GreenReg, AvePutts, SandSvPct



[image: image1.emf]Model p SSE Cp AIC SBC R2(Adj)

1 5 50.345 6.000 -164.429 -146.130 0.670

2 4 50.356 4.033 -166.395 -151.146 0.672

3 3 51.524 5.513 -164.818 -152.619 0.667

4 2 53.120 8.268 -162.059 -152.910 0.659

5 1 88.584 111.931 -84.281 -78.181 0.435
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Goals: Minimize AIC, SBC

            Smallest p so that Cp ≤ (p+1)

             Maximize R2(Adj)   -   Poor method in practice
_1393320322.xls
Sheet1

		Model		p		SSE		Cp		AIC		SBC		R2(Adj)

		1		5		50.345		6.000		-164.429		-146.130		0.670

		2		4		50.356		4.033		-166.395		-151.146		0.672

		3		3		51.524		5.513		-164.818		-152.619		0.667

		4		2		53.120		8.268		-162.059		-152.910		0.659

		5		1		88.584		111.931		-84.281		-78.181		0.435
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