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HAZARDS OF FITTING REGRESSION
EQUATIONS TO “HAPPENSTANCE” DATA

INCONSISTENT DATA
A long record of data from any process is rarely
consistent and comparable; e.g., standards are modified,

suppliers are changed, and calibrations drift. Such
events are infrequently recorded.

RANGE OF VARIABLES LIMITED BY CONTROL
If a process is under control, then of course a complete
range of data will not exist, even though the relationship
does, and thus there is likely to appear to be no
relationship between certain variables.

SEMICONFOUNDING OF EVENTS
A process may be such that a particular change in one

variable is usually (or sometimes invariably)
accompanied by a corresponding change in a second
variable, both of which are related to changes in a third
variable. It is often impossible to identify the separate
contributions of the first two variables to the third.
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HAZARDS OF FITTING REGRESSION
EQUATIONS TO “HAPPENSTANCE” DATA

NONSENSE RELATIONSHIPS
Some form of regression equation can be “fit” to

virtually any set of data pairs. This does not provide

evidence that the variables are necessarily causally
related.

SERIALLY CORRELATED ERRORS
For sets of data that occur as a sequence in time, the
errors are often not independent. When such

dependence occurs, the ordinary method of least squares
is inappropriate.

DYNAMIC RELATIONSHIPS

Occurs when variable values are affected by the recent
past of other variables, in which cases “memory
functions” must be developed.
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CORRELATION ANALYSIS

The correlation coefficient is simply an indicator of the

extent to which there is a linear relationship between
two variables

The variables must be normally distributed

The correlation coefficient cannot “prove” or
“disprove” cause-and-effect relationships

There may be underlying causal variables producing a
strong correlation
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