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Elements of inferene in simple linear regression
Basi inferene: Test hypotheses and generate on�dene intervals forslope and interept.
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Testing hypotheses onerning the slopeWant to investigate formally whether β = 0 under Gaussian assumptionand independene.Reall
β̂ − β

σ̂β̂

∼ tn−2H0 : β = β0 vs Ha : β 6= β0t :=
β̂ − β0

σ̂β̂
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Con�dene interval for the slope
Use same t-distributionInvert for on�dene interval
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Inferene for the interept
Same proedure as for the slope gives a on�dene statement for the interept.
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Overview and voabulary
Voabulary:* Inferene * Con�dene intervals * Hypothesis tests
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