Using R and Stepwise Methods to Select Predictor Variables in a Regression Model

Exercise 4
Background:

Stepwise methods can be helpful for selecting some x’variables for predicting the y-variable.  Methods can be forward (in only), backward (out only) or both (in and out).  The resulting subset of x variables can be different, depending upon the method used.  Once subsets of x variables are obtained using these selection methods, a full regression can be run, and the assumptions checked, etc. 

Files: We will use the plot data found in stand.txt for this exercise.  The data for each plot were compiled to obtain volume per ha, basal area per ha, stems per ha, top height, quadratic mean dbh, average age, site index. The script can be found in stepwise.R.
Exercise:

Run the script in sections, as before, to be able to understand what the R code does.  Then, using one of the subsets of selected variables, run a full regression analysis and check assumptions, etc.    
For discussion:
How useful were these selection methods for choosing x variables to predict volume per ha?  Did you obtain a good result with your full regression using the subset of x variables?
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