
 

has density

f G ftp.e
M5262

Shorthand notation I N a 64

combiningnormalr.ir
theorem 4.6.17

Let Normal Mi 6 be independent

ten
II Ei Normal II

might talk
about theorem 4.6.2 later

Will talkabout Chi
squared in week

4



IRegrssion
Model ch 10

Fdvariabksfbef10tl 1 not independent

I gessi.nu
onprdictorCE 10.1.11

let be
any

v.v and

I NCP β 63

Can also write ferror
or
residual term

pot β
E E N 0,69

Veryimportantmodel
because

y
t Normal error

p.IE iiiffii f
site

lineannelationship

we caneasily
estimatep Pi 62

is called predict

x ̅ is called response
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Examply
model of hight

Bernoulli 1 male o female

IT N 5.2 0.4 2.5 hightin inches

Note ELY E 03 5.2 β
IELY E I 5.6 β

if
var I 1 2.6

in order to estimate P p 6

If we merely
need to compute mean

and variance within each group

what about marginal distribution
of Y

this is not normal
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Suppose has mean and var ME 6

Y I Normal Bot β 16

Q what is ELEY

Will give
solution in class
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Covariance Def 3.3.3
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theorem 3.3.3



We just saw Corly p 6

Cor is measure of association between IT

gn a
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suggests way
to estimate slope from

samples 1,7T EMIN
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then we can estimate Po via

B β

these are formulas in theorem 10.3.1

derived differently

I will also talk about R
correlation
coefficient


