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value is the coefficient of determination or how good a fit the model is to the data. The next is the 

Adjusted R Square value and then the Standard Error. This is the value for s the estimated value for σ.

The ANOVA table gives the analysis of variance information (covered in detail in the next chapter). It 

gives information on the three sources of variance: regression, residuals and total; df are the degrees of 

freedom, SS is the sum of squares, MS is the mean square value. The F value is also given along with the 

significance F which is the associated p-value.

The table of most interest for this chapter is the last one. This one gives the intercept value and the gradi-

ent, called ‘X Variable 1’ under the heading Coefficients. The standard error, in this table, is the estimate for 

the standard error for b (note that this is different from the standard error given in the Regression Statistics 

box). You are also given the t Stat and the p-value. Excel will always give the 95% upper and lower confi-

dence level limits, but if you also specified for example a 99% level, Excel would also display the upper and 

lower limits for this confidence level alongside the 95% levels.

In order to make sense of the output, compare it with the values that were calculated by hand in the 

text. This will help you to get used to the different terms used in Excel.

You have now seen two ways of doing regression in Excel. The first method only gave very basic 

information and the second gave a lot of extra information. Sometimes it is useful just to have the basic 

information to get a ‘sort of feel’ for the analysis. The second method is quicker, since you only enter the 

data once, and it also provides the diagnostic information to assist in your decision making. As always, 

the method you choose to use is dependent on what you want to know.

Using SPSS to Perform Simple Regression Analysis

You have seen how to use Excel to carry out regression. Now let’s look at using SPSS.

To perform the analysis with SPSS is reasonably straightforward. As usual, with SPSS you have to specify 

the type of data you are using, unlike Excel where all numeric data is treated the same.

We will use the bar sales data again so that you will have three ways of checking the analysis and be 

able to compare the terminology. It will also help you decide on the ‘best tool’ for the job.

Figure 10.25 shows you how to find the linear regression function within the SPSS menu system.

Figure 10.25
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