The linear model

stats6601Im Overview of the linear model (work in progress)

Anonymous

November 28, 2021

=] F = E E 9Dad
Anonymous The linear model



Simple linear regression
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Ordinary least squares (OLS)
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Normal distribution
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Maximum likelihood estimation (MLEs) for SLR
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Multiple linear regression ((general) linear model)
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Multivariate normal distribution
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Distribution of the MLE
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Testing hypothesis
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