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The setup

yi ∼ n(α+ βxi , σ
2), i = 1, . . . , n
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The inter
ept

C.I. for α alone is the same as before.
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The slope

C.I. for slope is the same as before
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A simultaneous 
on�den
e set for the slope and inter
ept

Con�den
e ellipse in the α-β plane
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Con�den
e band for the regression line

Simultaneous band for the entire regression line:
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S
he�es 
on�den
e intervals giving reg line
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