data rtherapy;

input symp act sleep eat app skin;

cards;

  0.889  1.389  1.555  2.222  1.945  1

  2.813  1.437  0.999  2.312  2.312  2

  1.454  1.091  2.364  2.455  2.909  3

  ...

  ...

  0.889  1.000  1.000  2.000  1.000  2

run;

proc corr cov;

run;

proc princomp out=corrcomp;

run;

proc princomp cov data=rtherapy;

run;

proc univariate data=corrcomp plot normal;

var prin1 prin2;

run;

quit;

=========================================================================================

The CORR Procedure

   6  Variables:    symp     act      sleep    eat      app      skin

                                        Covariance Matrix, DF = 97

                  symp              act            sleep              eat              app             skin

symp       4.654750889      0.931345370      0.589699088      0.276915309      1.074885659      0.158150852

act        0.931345370      0.612821160      0.110933412      0.118469052      0.388886434     -0.024851988

sleep      0.589699088      0.110933412      0.571428861      0.087004959      0.347989910      0.110131391

eat        0.276915309      0.118469052      0.087004959      0.110409072      0.217405649      0.021814433

app        1.074885659      0.388886434      0.347989910      0.217405649      0.862172372     -0.008817694

skin       0.158150852     -0.024851988      0.110131391      0.021814433     -0.008817694      0.861455923

                                    Simple Statistics

Variable           N          Mean       Std Dev           Sum       Minimum       Maximum

symp              98       3.54235       2.15749     347.15000             0      10.46100

act               98       1.80936       0.78283     177.31700       0.94100       4.00000

sleep             98       2.13760       0.75593     209.48500       0.66600       4.00000

eat               98       2.20900       0.33228     216.48200       1.28600       2.93700

app               98       2.57483       0.92853     252.33300       1.00000       5.00000

skin              98       1.27551       0.92815     125.00000             0       3.00000

                        Pearson Correlation Coefficients, N = 98

                               Prob > |r| under H0: Rho=0

               symp           act         sleep           eat           app          skin

symp        1.00000       0.55144       0.36158       0.38627       0.53656       0.07898

                           <.0001        0.0003        <.0001        <.0001        0.4395

act         0.55144       1.00000       0.18746       0.45544       0.53501      -0.03420

             <.0001                      0.0645        <.0001        <.0001        0.7381

sleep       0.36158       0.18746       1.00000       0.34639       0.49578       0.15697

             0.0003        0.0645                      0.0005        <.0001        0.1227

eat         0.38627       0.45544       0.34639       1.00000       0.70465       0.07073

             <.0001        <.0001        0.0005                      <.0001        0.4889

app         0.53656       0.53501       0.49578       0.70465       1.00000      -0.01023

             <.0001        <.0001        <.0001        <.0001                      0.9204

skin        0.07898      -0.03420       0.15697       0.07073      -0.01023       1.00000

             0.4395        0.7381        0.1227        0.4889        0.9204

The PRINCOMP Procedure

Observations          98

Variables              6

                                            Simple Statistics

                 symp              act            sleep              eat              app             skin

Mean      3.542346939      1.809357143      2.137602041      2.209000000      2.574826531      1.275510204

StD       2.157487170      0.782828947      0.755929137      0.332278606      0.928532375      0.928146498

                             Correlation Matrix

             symp         act       sleep         eat         app        skin

symp       1.0000      0.5514      0.3616      0.3863      0.5366      0.0790

act        0.5514      1.0000      0.1875      0.4554      0.5350      -.0342

sleep      0.3616      0.1875      1.0000      0.3464      0.4958      0.1570

eat        0.3863      0.4554      0.3464      1.0000      0.7046      0.0707

app        0.5366      0.5350      0.4958      0.7046      1.0000      -.0102

skin       0.0790      -.0342      0.1570      0.0707      -.0102      1.0000

            Eigenvalues of the Correlation Matrix

        Eigenvalue    Difference    Proportion    Cumulative

   1    2.86430779    1.78785816        0.4774        0.4774

   2    1.07644963    0.29880848        0.1794        0.6568

   3    0.77764115    0.12732688        0.1296        0.7864

   4    0.65031427    0.26228251        0.1084        0.8948

   5    0.38803176    0.14477637        0.0647        0.9595

   6    0.24325539                      0.0405        1.0000

                                      Eigenvectors

              Prin1         Prin2         Prin3         Prin4         Prin5         Prin6

symp       0.444858      -.026660      0.339330      -.551149      -.600851      0.146492

act        0.429300      -.291738      0.498607      -.061367      0.687297      0.076408

sleep      0.358773      0.380135      -.628157      -.421060      0.331839      0.211635

eat        0.462854      -.020959      -.124585      0.665604      -.207413      0.532689

app        0.521276      -.073690      -.203339      0.200526      -.103175      -.794127

skin       0.055877      0.873960      0.429880      0.178715      0.053090      -.116262

The PRINCOMP Procedure

Observations          98

Variables              6

                                            Simple Statistics

                 symp              act            sleep              eat              app             skin

Mean      3.542346939      1.809357143      2.137602041      2.209000000      2.574826531      1.275510204

StD       2.157487170      0.782828947      0.755929137      0.332278606      0.928532375      0.928146498

                                             Covariance Matrix

                  symp              act            sleep              eat              app             skin

symp       4.654750889      0.931345370      0.589699088      0.276915309      1.074885659      0.158150852

act        0.931345370      0.612821160      0.110933412      0.118469052      0.388886434     -0.024851988

sleep      0.589699088      0.110933412      0.571428861      0.087004959      0.347989910      0.110131391

eat        0.276915309      0.118469052      0.087004959      0.110409072      0.217405649      0.021814433

app        1.074885659      0.388886434      0.347989910      0.217405649      0.862172372     -0.008817694

skin       0.158150852     -0.024851988      0.110131391      0.021814433     -0.008817694      0.861455923

Total Variance    7.6730382755

            Eigenvalues of the Covariance Matrix

        Eigenvalue    Difference    Proportion    Cumulative

   1    5.28338056    4.39606570        0.6886        0.6886

   2    0.88731486    0.11979044        0.1156        0.8042

   3    0.76752442    0.33261339        0.1000        0.9042

   4    0.43491104    0.18538529        0.0567        0.9609

   5    0.24952575    0.19914411        0.0325        0.9934

   6    0.05038164                      0.0066        1.0000

                                      Eigenvectors

              Prin1         Prin2         Prin3         Prin4         Prin5         Prin6

symp       0.928485      0.019841      -.348972      -.111530      -.056425      0.010851

act        0.211615      -.168995      0.226803      0.710098      0.607163      -.048312

sleep      0.142379      0.150944      0.502119      -.635101      0.548839      0.015599

eat        0.067971      -.014982      0.203144      0.085864      -.127418      0.964510

app        0.258825      -.143755      0.725959      0.112889      -.553845      -.256590

skin       0.035383      0.963002      0.079818      0.244647      -.062974      -.034445

The UNIVARIATE Procedure

Variable:  Prin1

                            Moments

N                          98    Sum Weights                 98

Mean                        0    Sum Observations             0

Std Deviation       1.6924266    Variance            2.86430779

Skewness           0.36116724    Kurtosis            -0.5667264

Uncorrected SS     277.837856    Corrected SS        277.837856

Coeff Variation             .    Std Error Mean       0.1709609

              Basic Statistical Measures

    Location                    Variability

Mean      0.00000     Std Deviation            1.69243

Median   -0.29765     Variance                 2.86431

Mode       .          Range                    7.59040

                      Interquartile Range      2.72029

           Tests for Location: Mu0=0

Test           -Statistic-    -----p Value------

Student's t    t         0    Pr > |t|    1.0000

Sign           M        -7    Pr >= |M|   0.1888

Signed Rank    S     -43.5    Pr >= |S|   0.8784

                   Tests for Normality

Test                  --Statistic---    -----p Value------

Shapiro-Wilk          W     0.971841    Pr < W      0.0335

Kolmogorov-Smirnov    D     0.095445    Pr > D      0.0262

Cramer-von Mises      W-Sq  0.173153    Pr > W-Sq   0.0120

Anderson-Darling      A-Sq  0.932496    Pr > A-Sq   0.0188

Quantiles (Definition 5)

Quantile       Estimate

100% Max       4.651630

99%            4.651630

95%            2.850558

90%            2.257887

75% Q3         1.472118

50% Median    -0.297647

25% Q1        -1.248175

10%           -1.958190

5%            -2.637765

1%            -2.938774

0% Min        -2.938774

The UNIVARIATE Procedure

Variable:  Prin1

           Extreme Observations

------Lowest-----        -----Highest-----

   Value      Obs           Value      Obs

-2.93877       34         2.85056       68

-2.86310       18         3.02743       43

-2.84973        4         3.35759       60

-2.66249       98         3.59014       72

-2.63776        9         4.65163       78

   Stem Leaf                     #  Boxplot                        Normal Probability Plot

      4 7                        1     |        4.75+                                                  *

      4                                |            |                                                 ++

      3 6                        1     |            |                                              *++

      3 04                       2     |        3.25+                                           **+

      2 779                      3     |            |                                        ***

      2 00112344                 8     |            |                                    ****

      1 5556678889              10  +-----+     1.75+                                ****+

      1 0112233                  7  |     |         |                              ***+

      0 5567                     4  |     |         |                            +**

      0 222444                   6  |  +  |     0.25+                         ++**

     -0 443333322110            12  *-----*         |                       +****

     -0 999886665                9  |     |         |                    +****

     -1 4443322211110000        16  +-----+    -1.25+                *****

     -1 998876655                9     |            |            *****

     -2 10                       2     |            |           *++

     -2 99876665                 8     |       -2.75+*   * ******

        ----+----+----+----+                         +----+----+----+----+----+----+----+----+----+----+

                                                         -2        -1         0        +1        +2

The UNIVARIATE Procedure

Variable:  Prin2

                            Moments

N                          98    Sum Weights                 98

Mean                        0    Sum Observations             0

Std Deviation      1.03752091    Variance            1.07644963

Skewness           0.10303551    Kurtosis            -0.0774501

Uncorrected SS     104.415614    Corrected SS        104.415614

Coeff Variation             .    Std Error Mean      0.10480544

              Basic Statistical Measures

    Location                    Variability

Mean      0.00000     Std Deviation            1.03752

Median   -0.06569     Variance                 1.07645

Mode       .          Range                    4.89361

                      Interquartile Range      1.32631

           Tests for Location: Mu0=0

Test           -Statistic-    -----p Value------

Student's t    t         0    Pr > |t|    1.0000

Sign           M        -3    Pr >= |M|   0.6137

Signed Rank    S     -51.5    Pr >= |S|   0.8563

                   Tests for Normality

Test                  --Statistic---    -----p Value------

Shapiro-Wilk          W     0.990085    Pr < W      0.6847

Kolmogorov-Smirnov    D     0.056029    Pr > D     >0.1500

Cramer-von Mises      W-Sq  0.049384    Pr > W-Sq  >0.2500

Anderson-Darling      A-Sq  0.295941    Pr > A-Sq  >0.2500

Quantiles (Definition 5)

Quantile        Estimate

100% Max       2.4137183

99%            2.4137183

95%            1.9891399

90%            1.3938702

75% Q3         0.6926696

50% Median    -0.0656928

25% Q1        -0.6336399

10%           -1.2911942

5%            -1.7733311

1%            -2.4798926

0% Min        -2.4798926

The UNIVARIATE Procedure

Variable:  Prin2

           Extreme Observations

------Lowest-----        -----Highest-----

   Value      Obs           Value      Obs

-2.47989       29         1.98914        3

-2.35239       17         2.08502       50

-2.11740       74         2.10996       54

-1.80644       75         2.27243       13

-1.77333       71         2.41372       26

   Stem Leaf                     #  Boxplot                        Normal Probability Plot

     24 1                        1     |         2.5+                                                 +*

     22 7                        1     |            |                                              *++

     20 91                       2     |            |                                           **++

     18 89                       2     |            |                                         **++

     16 7                        1     |            |                                        *++

     14 31                       2     |         1.5+                                       *+

     12 0099                     4     |            |                                    ***

     10 1335                     4     |            |                                   **

      8 969                      3     |            |                                 **

      6 694445                   6  +-----+         |                               ***

      4 0368148                  7  |     |      0.5+                             +**

      2 44724                    5  |     |         |                           +**

      0 11249267                 8  |  +  |         |                         +***

     -0 743197620                9  *-----*         |                        ***

     -2 94221110001             11  |     |         |                     ***

     -4 7976552                  7  |     |     -0.5+                   **+

     -6 994083                   6  +-----+         |                 **+

     -8 0                        1     |            |                *+

    -10 9733219                  7     |            |             ****

    -12 3098                     4     |            |           ***

    -14 9                        1     |        -1.5+          *+

    -16 78                       2     |            |        **

    -18 1                        1     |            |      +*

    -20 2                        1     |            |    ++*

    -22 5                        1     |            |  ++*

    -24 8                        1     |        -2.5+*+

        ----+----+----+----+                         +----+----+----+----+----+----+----+----+----+----+

    Multiply Stem.Leaf by 10**-1                         -2        -1         0        +1        +2

