
Linear Regression & Correlation – Prof. Richard B. Goldstein 
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Parameter Estimates:   
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Confidence Intervals:  
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Hypothesis Testing:  
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CI for mean response 
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CI for single response y0  
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Analysis-of-Variance:      SST      =    SSR      +     SSE 
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Test for Linearity of Regression for Data with Repeated Observations 

xi has repeated y values yij for i = 1, 2, …, k and j = 1, 2, …, ni 
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Coefficient of determination 
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ŷy
1

SST

SSE
1R

2

i

2

ii2 







 

Correlation Coefficient   
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Hypothesis Tests: 
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Least Squares Normal Eqs:      yXXXbyXbXX
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  C is a (k+1)×(k+1) matrix 

 

Analysis-of-Variance: 

       

SST      =    SSR      +     SSE 
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  Hypothesis Test of H0: β1 = β2 = … = βk = 0 
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If 1 is an n × 1 vector of all 1’s, then y11yyySST n
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CI for mean response 
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Hypothesis Test of  H0: βj = βj0 uses 
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Coefficient of determination 
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