
Formulas For Exam 3

Hypothesis Tests
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β from linear regression
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Correlation

rxy =
sxy

sxsy

where sxy is the covariance of x and

y and sx, sy is the standard deviation

of x and y

Linear Regression

β̂ =
sxy

s2
x

α̂ = Y − β̂X

Hypothesis test - see above

Confidence Interval

β̂ ± tα/2orα × s.e.β̂

Prediction

Ŷ = α̂ + β̂X
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Confidence Interval
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Goodness of Fit

R2 =
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