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While there has been a great variety of recent work dealing
variable, the meaning of t concept remains unclear. A t
dealing with moderator variables is heterogeneous regression. ﬂu heterogencous
model and two useful tests of significance are descri )Ld A real data example is
used as an illustration. It is also shown that this framework is not i\con:mmt
with past work, and some guidelines for employing ! _'mmrogcncm gression are
prcscmcd.
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subgroup to another in one of two ways, First,
ession weights o i t differ: this would




0o
Gy
-3

'avwz F. VELI
be a question of the pamll“]iq? ’f the two 1
lines. Second, it is possible that the two lines
i]thL be pu‘all el but not colucidental: this
would be a question of the location of the two
lines. 1t follows ‘{hat two tests are important:
(@) a test of the difference of regressions (paral-

ressions using

(5354
=]

- \Sg‘mm

- freedoms, where p is

Wi

e s 1 ‘.’ e 3 f P ’—" 1 )
1011?11.;), ¢L11/(1 (b) a Ltavf, of ”, hPfuanc.@i the number of predictors. The variance for
positions (colncidentalism). ( 188100 e difference of positions would be

tollows the deve lopmm in
Assume that we have k su
sisting of n4, + -+, ny Ss, where

fams [19597.)

e
This disc
il
ibs ;&IHI},‘,LSE £on- 552’((,) - SSQ‘(C) — 551@ (2) -}-‘ 553(05

wit h /c —1 uegu s of freedom. The combined
he

S5k,

ways: overall regression,
the subsamples, and combined regres-
@) (\vuall regression is e :sed when
le, and there
rc‘n‘cssion equation. The total
he criterion is

Witih F\.’«?cp — & degrees of freedom
bined residual variance is used in ﬁhe
ator for tests of both difference Of reg
and difference of positions. (See Tal
representation of this analysis of variance

Themethod for analvzing heter ogeneous
552‘(0) = 55k + S50, (’T(ﬂips 13 '(}111}" fﬁkﬁ’iﬁ; ?%

mathematical derivations are
ﬂl liams (1959) and Kullback an
(1957). At this time, it would be more profita

to consider an actual numerical application

y_..

rr

Tf’
]

ithin the Qubmmnlus is

wate

er rec 1!;‘3 0rs
1e1r m@uamum use.

f vanance desc iifef;x

s gjenorm ed (

which leads to the regression breakdown fo

mbined,

wmbmcc residual
denominator. Both terms were bmmm nt,
the difference of positions (p <C .001) s




fye)
[
oo

Source df
Overall regression P
Difference of positions k1
Difference of regression (k — 4ip
Combined residual N -
Total N -1

SSroy

SSro) — 887y — SSreo) + SSaw)

R — OSSR

k
— 5SS,

Gl

oo
S87 o)

parently a more powerft ’i effect than the dif-
ference of l’ﬁgwsszou ( Uq)

An examination of ‘ihe regression values in
cach of the two subgroups showed a lzsrge

difference between the multiple-reg
coefficients in the two groups (R = .50
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Rock, Linn (“f{}!l is completely

consistent with thls concept. Ghiselli (i@' 56,
i%i‘:a 1860b, 1963) also emploved bUbO oups

but utilized dﬂcm in 2 different manner. Recent
criticisms  (Velicer, 1972) suggest that the
Ghiselli model may be extremely limited in
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sion is '1h> logical outgrowth of the
ierarchal grouping procedures of Rock et al.
(196?) and uuompasses several other models
as special case
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