
Regression

yi = βo + β1xi + εi E(y) = µy x

Slope: β̂1 y-intercept: β̂o = ȳ - β̂1x̄

Line: ŷi = β̂o + β̂1xi = ȳ + β̂1 (xi - x̄) = µ̂y

SSE = (yi - ŷi)
2 = ei

2 = = SSYY - β̂1SSXY

µβ̂ 1 = β1 σβ̂ 1
2 s β̂ 1

β̂ 1 β̂ 1
Ho: β1 = 0 Test Statistic: t = =

s β̂ 1 s

Confidence Interval for β1: β̂1

µŷi = βo + β1xi σŷ = σ sµ̂ = s

Confidence Interval for : ŷ* sµ̂

Prediction Interval for : ŷ*



Residuals: ei = yi - ŷi εi = yi - E(yi)

Standardized residuals:

CORRELATION

Pearson’s Correlation Coefficient

Spearman’s Rank Correlation Coefficient


