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Regression Statistics

	Statistic
	Symbol

	Independent Variables
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	Dependent Variable (a random variable)
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	Dependent Variable (an individual observation among the sample of n)
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	Intercept (or constant); an unknown population parameter.
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	Estimated intercept; an estimate of 
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 based on the sample of n observations.
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	Slope (or coefficient) for Independent Variable 1; an unknown population parameter.
	
[image: image7.wmf]1

b



	Estimated slope for Independent Variable 1; an estimate of 
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 based on the sample of n observations.
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	Statistic
	Symbol
	Formula

	Dependent Variable (sample mean of n observations)
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	Dependent Variable (estimated value for a given vector of independent variables)
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	Error for observation i. The unexplained difference between the actual value of Yi and the prediction for Yi based on our regression model.
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	Total Sum of Squares
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	Sum of Squares due to Error
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	Mean Squares due to Error
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	Sum of Squares due to Regression
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	Mean Squares due to Regression
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	(named for Ronald A. Fisher (1890-1962))
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 (alternative formula)

	R-square

(Coefficient of Determination)
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	Multiple R

(Coefficient of Multiple Correlation)
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	Symbol
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	Adjusted R-square
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	Standard Error (a.k.a. Standard Error of the Estimate)
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	t-statistic for testing 
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(given in regression output)
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	p-value for testing 
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(given in regression output)
	p-value
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	t-statistic for testing 
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(not given in regression output)
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	p-value for testing 
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(not given in regression output; can be calculated using the Excel function: 

=TDIST(t0, n-k-1, 2))
	p-value
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