HYPOTHESIS TESTING

ON REGRESSION

PARAMETERS
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Sum of Squared Errors
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Mean Squared Errors
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SSE

M S E — Degrees of Freedom
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Number of observations \
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Number of estimated parameters
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Standard error of the model
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Standard error for regression parameter estimate
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STATISTICAL TESTS FOR REGRESSION
PARAMETERS

- Computed estimates 3, and 3,
* Computed SE 5 and SE 5

Hy:p = ,Bexpected

 Using the test statistic

 We can then test

B ,B i ,Bexpected

tn—p SE’E
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STATISTICAL TESTS FOR REGRESSION
PARAMETERS

e Test

Ho:ﬁ:OVSHA:IB;tO

 Using the test statistic B
tn-p = SEB
+ Prvalue P(ITuep| > |tan|) NHH
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I SEp thn—p Pp-value
coef std err t P>|t]|
Bo Intercept 41.4171 5.647 7.335 OJ0]0]0
f3; hours_studied 2.4002 0.430 5.577 O0]0]0
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