Simple regression formulae

b — LXi=X)(¥i-Y)

T Xy
Y X Y-nXY
Y (Xi—X)?

2

Var(b) = s %

Cov(by, by) = — 2%

SSE = ¥.(Y; — Y3)?

oYy} = Var(YV;,)

(1

n

(Xp—X)?
Yo (Xi—X)?

5 tnoia :
X, + %/2 * appropriate s.e.

: P 242
(valid approximation if ts

W 18 Small)

P Xi-X)(Y-Y)

N, S eEs SE S oE

~I

bo=Y -1 X

=2
Var(bo) = 0'2 (% + ﬁ)

SSTO = S(Y; — V)2
SSR =07y (Xi - X)? = X(Y; - V)?
o?{pred} = Var(Y}, — Y3,
_ 2 1, _(Xp=X)°
=0 (144 + )

Working-Hotelling coefficient:
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Regression in matrix terms

Var(Y) = E[(Y —EY)(Y — EY)/]
= E(YY') — (EY)(EY)

b= (X'X)"!X'Y
Y =Xb=HY

H = X(X'X) X’

SSE=Y'(I-H)Y

o2{V},} = Var(V})
= 02X}, (X'X)" X},

Var(AY) = AVar(Y)A’

Var(b) = ¢2(X'X) !
e=Y-Y=(I-H)Y
SSR=Y'(H-1))Y
SSTO =Y'(I- 1J)Y

o?{pred} = Var(V}, — Y3)
= 02(1 + X} (X'X)"1X},)




