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SIMPLE LINEAR REGRESSION

• De scr ibing a trend in biva riate data:

• High-deg ree polynomia l as an ‘exac t’ model;

• Low-de gree polynomia l to model a trend;

• Po p u lat ions and samples;

• The term ‘reg ression’.

• The method of least squ are s:

• Re gre ssion of Y− on X−;

• Re gre ssion of X− on Y−;

• Minimizing squ are d perpendicul ar dist anc es.

• Analys is of var iance (ANOVA):

• Partitioning a sum of squ are d di ffe rence s:

• SSM, SSE and SSy;

• Me an squ are s an d the F-r atio;

• Coeffic ient of determination and cor relation.

• Asse ssing the fit of a reg ression model:

•Visual inspection;

• r2 an d r;

• The F-r atio.

• Par ameter est imating:

• Sl ope;

• Intercept;

• Me an of Y fo r give n x;

• Va lue of Y fo r give n x.
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