
Predi
tion in the linear model

stats545.3 545.3 Hypothesis tests in the linear model, model building

and predi
tions

Gunnar Stefansson

September 5, 2022

Gunnar Stefansson Predi
tion in the linear model September 5, 2022 1 / 2



Predi
tion in the linear model

Predi
tion and predi
tion un
ertainty

A new observation: xh

The predi
tion: ŷh = ˆE [yh] = xhβ̂

The varian
e: σ
2

x

′

h
(X′

X)−1

xh

Predi
tion un
ertainty: V [yh − ŷh]
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