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2 Multiple regression

Standard error of slopes

. o

se(fj) = ————=,j=1,2,...

\/SST,(1— R2)

F=m-k-1)""Y a;
=1

where

t statistic

Bj — B
—= ~lp g1 = tgr
se(B;)
F statistic
F = (SSRT - SSRuT)/q

" SSRu/(n—k—1)

or

(R?n‘ - R?”)/q

ST -y gy Y




