G89.2229 Advanced Regression 

Spring 2004
Exercise #8
Due: March 31, 2004
This exercise again uses the miscarriage and depression data set.  This week we will focus on EDCODE (1 <HS, 2 HS grad, 3 Some college, 4 College grad, 5 Grad school) and CESD1 as predictors of depression at 2 weeks.  Please use SQRT(CESD2) as the outcome of these analyses.  These variables are available in the SPSS data set EX8.sav.

1.
Combine college graduate and graduate school groups into a single group (College grad or more) so that there is an adequate sample size.  Create new variables to represent the four education categories as
a) dummy variables
b) unweighted effect codes
c) weighted effect codes

Comment on the reasoning behind your choice of the reference category.  Note that education is missing for some persons, and they should be missing also in the new codes.  Use the CROSSTAB feature of SPSS to verify that the new variables correspond to the original education variable.

2.
Regress SQRT(CESD2) on each of the three sets of education codes.  Interpret the meaning of coefficients from each regression. Verify that the total regression sums of squares for this model is identical to the results you get from the SPSS ANOVA procedure when four category education is used as the classification variable. 

3.
Select one of the coding systems used in question 2, and carry out the analysis of education while taking CESD1 into account.  How does the overall test of education change when CESD1 is adjusted?  Use the regression model to compute the adjusted education means, i.e. the expected means of women in the various education groups if they all had average level of CESD1.

