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What is the stepwise method for performing multiple regression analysis?

The stepwise method for performing multiple regression analysis is a statistical technique used to
identify the most significant variables that explain the relationship between a dependent variable
and multiple independent variables. It involves a series of steps that systematically add or remove
variables from the regression model based on their statistical significance. This method helps
researchers to build a more accurate and concise regression model by eliminating non-significant
variables and identifying the most influential predictors. The steps typically involve assessing the
overall fit of the model, adding or removing variables based on their significance, and repeating the
process until the most optimal model is achieved. This method is commonly used in various fields,
such as economics, social sciences, and business, to gain a better understanding of the factors
influencing a particular outcome.

Stepwise method of Multiple Regression

In this section, we will learn about the Stepwise method
of Multiple Regression. The stepwise method is again a
very popular method for doing regression analysis, but
it has been less recommended. For some reason, we
are going to understand it.
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The Stepwise method of regression analysis is a

method in which variables are entered in a model in the

format of stepwise criteria. In the model, to enter the

variables in a stepwise manner, we have two more

methods listed, which are forward and backward

methods. Forward and backward methods are part of

the stepwise regression method.
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The first method of regression is the Enter method. It is
also known as the forced entry method because all the
variables are forcefully entered in the model without
discrimination on the base of their relative importance.
The second method that we have can be called as the
Stepwise method. This stepwise method of regression
contains two methods. One can be called as the forward
selection method, and another can be called as the
backward elimination method. The last method that we
have in SPSS can be called the Remove method.

PSYCHOLOGICAL SCALES scales.arabpsychology.com



https://scales.arabpsychology.com/?p=149735
https://scales.arabpsychology.com
https://scales.arabpsychology.com

What is the stepwise method for performing multiple regression analysis? 5

Employee Datasav [DataSet1] A SPSS Statistics Data Editor
File Edit View Data Transform Analyze Graphs Utilities Extensions Window  Help
SEem -~ BLIE H B 19[4
I Name ‘ Type | Width | Decimals| Label | Values ‘ Missing | Cnlumns| Align | Measure | Role
1 id Numeric 4 0 Employee Code None None 8 = Right & Scale ™ Input
2 gender String 10 0 Gender {f, Female}... None 12 = Left & Nominal “ Input
3 educ Numeric #3 Linear Regression % M Input
4 jobcat Numeric M Input
5 salary Dollar Fc @ Fapg"dent I @ M Input
6 salbegin Dollar - E M Input
= : @ Gender [gender] Block 1 0f 1
7 Jjobtime Numeric Jil Educational Level [educ] M Input
8 prevexp Numeric & Employment Category [jobcat] Previous Next M Input
_optons., |
9 minority Numeric & Current Salary [salan] Independent(s): M Input
10 & Beginning Salary [salbegin] |
@ Months since Hire [jobtime] | H

1 & Previous Experience [prevexp] |
12 &b Minority Classification [minority] E
13 |
14
15 Method: Enter o E'i
16 Enter

—‘ Sglection Variable: Stepwi
&L E |_ Remaove

Il Case Labels: Backward
19 @ | Forward
2 WLS Weight

— &
22
24
25
26
27
28
29

Now the question is a stepwise method containing two
aspects: forward selection and backward elimination,
then why stepwise forward selection, backward
elimination because there is a little difference method
kept as a three-separate method in the case of SPSS.
This is between the stepwise method and these two
methods. In the stepwise method, if we enter all the
variables in the model in a stepwise manner, there is an
assessment of the variable's relative contribution. The
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variable that makes an insignificant or non-significant
contribution to the model is assessed and eliminated
from the model. In the stepwise regression, every time a
variable is entered in a model in a stepwise manner
based on some mathematical criteria. That
mathematical criterion could be the correlation. For
example, the variable which is highly correlated with the
dependent variable or shows the highest amount of
correlation with the dependent variable, it can be taken
as the first predictor, while the variable that shows the
second-highest correlation, it can be taken as the
second predictor. So, every time in case of the stepwise
regression method, we add a variable. An assessment
of its relative contribution follows it. So, if it contributes
significantly, we allow that variable in the model.
Otherwise, we don't allow that variable in the model.
While this typically does not happen in the case of
forward regression. Forward regression is a method of
selection, not elimination. So, we will select those
variables in a particular order, which will be the order of
their correlation with the dependent variable. So, the
highest correlation would be given the first preference.
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Methods of Regression
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