
11 Linear regression Models

Complementary reading: Chapter 11 and Appendix A (WMS)
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11.2 Simple linear regression
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11.2.1 Least squares estimation
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11.2.2 Properties of the least squares estimators
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11.2.3 Estimating the error variance
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11.2.4 Inference for β0 and β1
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11.2.5 Confidence intervals for E(Y | x∗)
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11.2.6 Prediction intervals for Y ∗
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11.2.7 Example
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11.3 Correlation
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11.4 Multiple linear regression models

11.4.1 Introduction
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11.4.2 Matrix representation
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11.4.3 Random vectors: Important results
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11.4.4 Multivariate normal distribution
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11.4.5 Estimating the error variance

36



37



11.4.6 Sampling distribution of β̂
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11.4.7 Inference for regression parameters
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11.4.8 Confidence intervals for E(Y |x∗)
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11.4.9 Prediction intervals for Y ∗
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11.4.10 Example
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11.5 The analysis of variance for linear regression
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11.6 Reduced versus full model testing
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