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John Fox : Regression Diagnostics: An Introduction (Quantitative Applicationsin the Social Sciences) before
purchasing it in order to gage whether or not it would be worth my time, and all praised Regression Diagnostics: An
Introduction (Quantitative Applicationsin the Socia Sciences):

2 of 3 people found the following review helpful. Very obtuse and incompleteBy AbacusThis book, given its focus on
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anarrow subject, is actualy pretty long. 90 pages to cover regression diagnostic isalong slog. Y et, the author sates
that "because of space considerations... there is no treatment of [autocorrelation]." That is a huge gap asthe
independence of the residualsis one of the main assumptions of the linear regression model. The author admits that
much when he describes the corresponding Gauss-Markov theorem on pg. 40.Throughout the book there were so
many math notations that were undefined that | could not clearly understand what the author was conveying. For
instance, on pg. 16 he talks about the Mellows stat associated with the terms Cp and p. Neither are clearly defined. |
guess p is number of independent variables (a guess at best). But, | have no ideawhat Cp stands for. Later on page 24,
he defines the h or hat value in aless than transparent way. On page 28, m is undefined. On pages 68, 87, and 89, NID
isundefined. On page 89, V is undefined. Given that those terms play important roles in many equations throughout
the book, | could not grasp their meaning.The narrative itself is often perplexing. For instance, on page 25, the author
states. "... even if the errors have equal variances..., the residuals do not.” Given that residuals and errors represent the
same thing, this quote is not readily comprehensible. There are other somewhat confusing sentences within the
book.Occasionally, | came across tests | knew and calculated long hand in Excel. Y et, as he described them | could
hardly recognize them. Thisincludes the Breusch and Pagan test and White test on pages 73, and 74.Two basic guides
to overall econometrics do a good job of covering the entire subject including diagnostic tests in afar more transparent
way. Those are: Econometrics For Dummies by Roberto Pedace and a A Guide to Econometrics - 4th Edition by Peter
Kennedy.0 of 0 people found the following review helpful. Five StarsBy Bob GibsonVery nice! 3 of 4 people found the
following review helpful. Great condensed reference for diagnostic techniquesBy AlethephantThis book is an ideal,
comprehensive short reference for regression diagnostics that has most or all of the techniques in one place. John Fox
isthe current master guru of regression, and his writings are very authoritative. Very useful desk reference for the
practicing statistician, but perhaps not totally accessible to the beginning learner.

With Regression Diagnostics, researchers now have an accessible explanation of the techniques needed for exploring
problems that compromise aregression analysis and for determining whether certain assumptions appear reasonable.
The book covers such topics as the problem of collinearity in multiple regression, dealing with outlying and influential
data, non-normality of errors, non-constant error variance and the problems and opportunities presented by discrete
data. In addition, sophisticated diagnostics based on maximum-likelihood methods, scores tests, and constructed
variables are introduced.
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