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Please note that some (or all) of these errors may be corrected in your printing of the book.

1. Page xiii: In the second sentence of the third paragraph, “With the exception of three chapters,” should

read, “With the exception of four chapters.”

2. Page 39: The computation of the upper hinge near the end of point 2. is in error (reported by Frank

Andrews), since the correct  is 193, not 197. The upper hinge is therefore at position 193−49+1 = 145
(not at position 197−49+1 = 149, as given in the text), and the upper hinge itself is  = (145) = 68

(not  = (149) = 73, as given in the text).

3. Page 51: In the caption to Figure 4.1, “( − 1)” should read “( − 1)” (reported by Paul
Laumans).

4. Page 81: The mean of  , shown (in two places) as 57.238, is actually 57.228 (reported by Paul

Laumans); this is a typo: the reported value of  is correct.

5. Page 91: The sentence in the second paragraph that begins, “Recall that our graphical analysis of the

data in Chapter 3 ...,” should read, “Recall that our graphical analysis of the data in Chapter 2 ... ”

(reported by Paul Laumans).

6. Page 103: There is a spurious comma in the formula for  () near the top of the page (discovered by

Liviu Andronic),

 () =
2
P

2

P
( − )2

The formula should read,

 () =
2
P

2

P
( − )2

7. Page 136: The standard error of the coefficient for 2 should be 0.957, not 0.927 (as given); the

coefficient for 2 should be 17.65, not 17.54 (reported by Paul Laumans).

8. Page 148: The mean of the logit of prestige for white-collar occupations, given erroneously in the table

as −05791, should be −05904 (reported by Frank Andrews).
9. Page 154: Near the end of the caption to Figure 8.5, “bigh-authoritariansm, lower-partner status

group” should read “high-authoritariansm, lower-partner status group” (reported by Paul Laumans).

10. Page 165: The equation

0 : − 0 = 0 − 00  for all , 0 and , 0

(near the bottom of the page) should read

0 : − 0 = 0 − 00  for all , 0 and , 0

(pointed out by Peng Yu).
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11. Page 167: The General Social Survey data set consists of 18,665 (not 18,655) observations (reported

by Paul Laumans).

12. Page 171: In Table 8.7, the regressor labelled “Sex (Male)” should be labelled “Sex (Female)” (reported

by Paul Laumans).

13. Page 171: The computation of the second effect, given as

b2 = 15X
=1

2

= 60350× 1 + 00861× 01442 + · · ·− 00343× 1
+ · · ·− 01956× 1 + 00389× 0

= 49129

should read

b2 = 15X
=1

2

= 60350× 1 + 00861× 01442 + · · ·− 00738× 1
+ · · ·− 01956× 1 + 00389× 0

= 49129

(reported by Paul Laumans).

14. Page 179: The mean square in the ANOVA table for contrast 2 should be 1.011, not 1.001, as given

(reported by Paul Laumans).

15. Page 193: In the sentence just below Equation 9.7, “y0Xb = b0Xy” should read “y0Xb = b0X0y”
(pointed out by Darren Michael).

16. Page 217: In Exercise 9.15, the subscripts in the constraints on the s are reversed. The constraints

should read:

21 = 22 = 13 = 23 = 0

(pointed out by Wes McClintick).

17. Page 224: In footnote 7, “Equation 5.4 on page 89,” should read “Equation 5.4 on page 85” (pointed

out by Peng Yu).

18. Page 283: Two of the coefficients in Table 12.1 have incorrect signs: the coefficients for Education2

and Male × Age should both be positive, 0.003230 and 0.03694, respectively.
19. Page 293: The scaling of the vertical axis in Figure 12.14 doesn’t correspond to the formula given for

the profile log-likelihood in the text (on the previous page), but rather differs from this value by a

constant. Consequently, the MLE of  given in the text is correct, as is the confidence interval for ,

which depends only on differences in the profile log-likelihood. (The disrepancy was pointed out by

Paul Laumans).

20. Page 251: In reporting values of Cook’s D and DFFITS for Davis’s regression, the “next largest” values

given are incorrect; they should be 115 = 0085 and DFFITS115 = 0603 (reported by Paul Laumans).

21. Page 265: In the Box-Tidwell example using the SLID data, it should have been mentioned that,

because a small number of individuals had 0 years of education, a start of 1 was used for education

(discrepancy noticed by Paul Laumans).

22. Page 298: The 2, and consequently the test statistic, for White’s test of nonconstant error variance

for the SLID regression is in error; the correct values are 2 = 03989 and 20 = 15945 on  = 8 (not

6) df (error reported by Paul Laumans).
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23. Page 316: The phrase near the center of the page, “the covariance matrix W of the principal com-

ponents is, therefore, orthogonal” should read “the covariance matrix of the principal components is,

therefore, orthogonal” (pointed out by Paul Laumans).

24. Page 320: The coefficient for Fertility for component 6 should be −00993, not −00093, as given in
the text (reported by Paul Laumans).

25. Page 330: In Exercise 13.1, the second principal component is w2, not w1.

26. Page 336: In footnote 2, the full name of FLACSO is given “La Facultad Latino-americano des Ciensias

Sociales”; it should be “Facultad Latinoamerica de Ciencias Sociales” (pointed out by Esteban Fajardo).

27. Page 356: In the second line in Equation 14.18, the index for the summation should be , not :

 = 1−
−1X
=1

 (for category )

28. Page 390: In panel (b) of Figure 15.6, the horizontal-axis tick-mark labels for “U.S.” and “U.K.” are

reversed (i.e., “U.K” should come before “U.S”).

29. Page 403: In Table 15.9, ( ) for the Gamma family, given as

−2 log()− log  − log Γ(−1)
should read

−1 log()− log  − log Γ(−1)
(pointed out by Lei Huang).

30. Page 413: The definition of Cook’s  is in error in the first paragraph under Influence Measures

(pointed out by Sandy Weisberg):

An approximation to Cook’s distance influence measure is

 ≡ 2e( + 1) × 

1− 

This is essentially Williams’s definition, except that I divide by the estimated dispersion e to scale 

as an  -statistic rather than as a chi-square statistic.

This passage should read:

An approximation to Cook’s distance influence measure, due to Williams (1987), is

 ≡ 2
 + 1

× 

1− 

The sentence beneath the equation should simply be deleted.

31. Page 456: In footnote 14, the errors were sampled from (0 052), not (0 102) as stated in the text

(pointed out by James Steiger).

32. Page 579: In the second equation on the page, there is a spurious “gamma” in the argument to the

log-likelihood function, which should read “log (β,
2
),” not “log (β, γ,

2
).”

33. Page 596: The terms in the numerator of Equation 21.2 are reversed; the equation should read:

 ≡
P

=1( − b(−))3
6[
P

=1(
b(−) − )2]32

(21.2)

The computation for the example on page 597 is correct, however. (I am grateful to James Hesford for

noticing the discrepancy between the formula and the example.)
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34. Page 636: The following definitions are missing from Appendix A, and should appear immediately

below the definition of ≡ (suggested by Paul Laumans):

• The symbol ≈ means “is approximately equal to” [13 ≈ 0333].
• The symbol ¿ means “much less than” [¿ 0001].

35. Page 641: The following reference is missing (discovered by Timothy Gregoire): Goldberger, A. S.

(1964) Econometric Theory. Wiley, New York.
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