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AN APPLICATION OF ANALYSIS OF COVARIANCE TO RESPONSE SURFACE

J.K. LINDSEY 
*

A useful refinement of multiple regression, when few independent
variables are present, exists which is called response surface analysis

(Lindsey, 1972). This method has a number of advantages : (1) the relation-

ship between the dependent and independent variables may be non-linear,

(2) with the use of power transformations, the dependent variable need not

necessarily be distribution according to a normal distribution, and (3) the

relationship between the mean of the dependent variable and various values

of the independent variables can be presented visually in terms of a

"contour map". For example, one may study how mean achievement on some test

at school varies with class size and hours of instruction per week.

However, this response surface model is limited by the necessity
that all variables be metric. By a combination of this response surface

methodology with analysis of covariance procedures, this limitation can be

overcome. The blocks of the analysis of covariance become the values of a

discrete independent variable. Hence, we can study the dependence of mean

achievement on social class (as discrete categories) simultaneously with

class size and hours of instruction. Hence, for this statistical model,

we have one continuous dependent variable, which may or may not be normally

distributed, and a small number of independent variables, some of which

are continuous and some nominal (discrete).’
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This method may find many uses in the social sciences where so many

variables are in fact nominal. Examples are given in Cherkaoui and Lindsey

(1974), and Lindsey (1974). The traditional scale construction can in this

way be avoided. In addition, the flexibility of the model allows a much more

close representation both of the theoretical and the empirical reality.

Suppose that the mathematical model for a response surface with two

independent variables is

22
where x21, x = x2 and x = and p is the mean of a normal distri-

bution. The extension to power transformations, as described by Lindsey (1972).
is direct in all that follows. Let i label the I blocks and j the Ni obser-
vations in each block i. Three possible models are available : (A) all $

coeff icients (and power transformations) vary with the block i :

(B) only 6 varies with the block so that the same shape of response surface
0

is found in each block, but the height varies (no interaction between blocks

and surfaces) :

and (C) no parameters vary among blocks so that the response variable does

not depend on the block variable, at least when the response surface

variables are allowed for :

The usual sums of squares and cross-products for estimating the

coefficients are, for each block of model (A)

and
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for all blocks of model (B),

and

and for model (C),

and

The following quantities must be calculated for the F tests among
the three models :

where 8ik 8£ and Bk are the maximum likelihood estimates for models

A, B, and C, respectively. The F tests, which are derivable directly from

the likelihood ratios, as shown by Lindsey (1972), are

for testing if model A may be replaced by the simpler model B, and

for testing if model B may be replaced by C. The degrees of freedom are

as given in the two expressions.
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Student’s t test may be used to determine if individual parameters

in a given model are significantly different from zero. For the three models,

they are respectively

where XXI. is the kth diagonal element of the inverse of the matrix XX ipAik g 
. 

A1’

etc., and SS . and . are the ith terms in the sums SS and .

To illustrate one way in which the procedure may be applied, an example

using non-experimental data will be given. A reanalysis, reported in Lindsey

(1974), has been made of the data of Husen (1967) with particular attention

being made to the dependence of mathematics score for 13 year olds on the

number of students in the class and the hours of mathematics instruction

per week. Three other discrete variables, social class with five values,

programme in the school with three values, and sex with two values, are to

be introduced to determine under what conditions this dependence changes.

Thus, we start with model A and if it is significantly better than B, we

examine the regression coefficients within each block and choose two sets

of blocks within which the coefficients are most similar, and which are

also sociologically meaningful. The analysis is reapplied to each set and

the process continued until sets of blocks are found in which either model B

or C is acceptable.

Since the variable for sex is binary (with 1 for boys, 2 for girls),
it may be introduced directly into the regression model as x3
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Although a two-way analysis of covariance might be applied with the

two remaining discrete variables, to simplify the analysis, a one-way analysis

using a fifteen value composite variable is used. When a set of blocks has

been found for which either model B or C is acceptable, a step-wise procedure

has been applied to eliminate non-significant coefficients. In addition,

since the data have been found to be extremely non-normal, a transformation

of the response variable, .

has been estimated. These parameters are re-estimated at each step. No

transformation has been applied to the independent variables because of

limitations of computing time available. Of the seven countries analyzed,
the final results for England are given in Table 1. Both the response

surfaces and the (non-normal) distributions have been plotted in Lindsey (1974).

The first division of the blocks is between the academic and the two

non-academic programmes. With the latter, the shape of the surface is the

same for all blocks, but the height varies both with programme (vocational
and general) and with social class (model B). The next split, within the

academic programme, is between the executive/administrative and professional/
technical social classes and the small proprietor, white collar, and manual

worker classes. Within the former, model B holds, but the latter must be

split, with manual workers separate. Small proprietor and white collar

children have exactly the same surface (model C). One notes that the power
transformation is the same .(A2 = 1.8) for all sets within the academic
programme, although the variance changes considerably, but that it is much

different (Å2 = 0.6) for the other two programmes. Although it is not
evident from the parameter values, the shape of the response surface is

similar for manual workers in the academic programme and for-All social

classes in the other two programmes. In all cases a significant interaction

between sex and the response surface appears, so that, in effect, we have

not four but eight sets of blocks, i.e. eight differently shaped response
surfaces.

The parameter values given in Table 1. are interpreted in the same way
as with traditional multiple regression. However, care must be taken since

more than one coefficient refers to the same independent variable because
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of non-linearity and interaction effects. For example, in Table la, coefficients

all a39 S5 and 011 all refer to the number of students in the class. For this

reason, it is extremely difficult to interpret the model without the visual

representation given in Lindsey (1974).
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Table 1. Response surface analysis of the data from England for the school

year having the most thirteen year olds (Hus6n 1967). When SO has
three subscripts (model B), the first is the social class (I : exe-

cutive/administrative, 2 : professional/technical, 3 : small pro-

prietor, 4 : white collar, 5 : manual worker) and the second is

the programme (I : academic, 2 : general, 3 : vocational). The

regression variables are : xl : number of students in the class,

x2 : hours of mathematics instruction per week, x3 : sex.

Table Ia. Academic programme for executive/administrative and professional/
technical social classes (N = 502)

Table lb. Academic programme for small proprietor and white collar social

classes (N = 491)
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Table Ic. Academic programme for the manual worker.social class (N = 542)

Table Id. General and vocational programmes for all social classes (N = 1475)


