Multiple Regression
Model: y; = Bo + Brz1i + -+ + BpTpi + &

Test Hy : f1 =--- = 8, = 0 (proceed only if Hy is rejected):
_ S8

Source DF SS MS = 3% F P

Regression | p SSR =Y"" (4 —9)?* MSR = % ﬁ—gg P(Fy—(p41) > F)

Error n—(p+1) SSE = (yi —4:)? MSE = %

Total n—1 SST = >(yi — 9)*

= SSR + SSE
0% ~ s> = MSE
R? = proportion of y variation explained by regression = gg—l% = % =1- SS—%
Inference on Coefficients
5} £t (p+1),0/253, (SBJ_ is from software)
/3, — B;
%JO ~ tnf(p+1) tests HO : Bj = ﬂjo
Sg,

Factorial Experiments
One Factor: Test Hy: pup =+ = pug

Source DF SS MS =55 F p

Treatment | I —1  SSTr = Zle Ji(X; — X)? MSTr = L]S_,IiT L\ﬁsé%

Error N-I SSE =Y[ 57 (X;—X;)? MSE =$5Z

Total N-1 SST =%, >/ (X — X.)?
= SSTr + SSE

P(FI—LN—I > F)



Two Factors: (;; = (11 + o + B5) + vij

_ Ss
Source DF SS MS =55 F
Row (A) I—1 JKY. a2 =JKYL (X —X.)? 584 M& ~ Froirix—1)
(Hoza1=-~:oq=())
Column (B) J—1 IKY 2 =IKY (X, —X.)? 558 M8 ~ Froa (k1)
(Ho:py=--=B;=0)
Int. (AB) | (I—1)(J - 1) KZZI%%- o ) ) oo asE ~ Fuon-n,nim-
= KZ@:l Zz}:l()gij- - (:X + EAYi + 5]7))2
=Ky 0> (X — X — X + X.)? (Ho:y1=-=715=0;
reject = quit)
Error IJ(K —1) > ZIZ resJidual%? . %
= Dim1 g 2ot (Xije — Xij.)?
Total LIK =1 3 S Yo, (X — X )2




