Relationships and Formulas you need to know Dep.=Y Indep.=X

when it comes to Regression Excel Qutput.
Knowing these will be EXTREMELY HELPFUL SUMMARY OUTPUT
on Exam 3. (They will also help you fill in

page 132-133 of the class packet.) Regression Statistics

Multiple R sqrt(r?)

R Square (r?) SSR/SST

Adjusted R Square

Standard Error (s¢) sqrt(MSE)

Observations n
Excel's "ANOVA block" ANOVA Columnl Column2 Column3
row relationship: df SS MS F Significance F (P-value)
Row3=Row1+Row2 Row1 Regression 1 SSR SSR/dfg MSR/MSE=ty,> same as P-value for tgy
column relationship: Row?2 Residual (Error) n-2 SST-SSR SSE/dfg
Column3=Column2/Column1 Row3 Total n-1 SST

If you have 2 out of the 3 numbers,
you can always derive the 3rd number

Excel's "b block" Columnl Column2 Column3 Columnba Columnb5b
column relationship: Coefficients Standard Error t Stat P-value Lower 95% Upper 95%
Column3=Column1/Column2 Intercept b

Column5a=Column1-t g5, gie*Column2 X Variable 1 (slope) b, Sp1 (b,-0)/s,; same as P-value for Fg b1t 0572 dfE*Sb1 b1+t os5/2.4ie*Sb1

Column5b=Column1+t g5, gie*Column2
If you have 2 out of the 3 numbers,
you can always derive the 3rd number

Excel's "prediction block" Columnl Column2 Column3a Column3b

column relationship: Predicted SE Cl Cl Pl Pl
Column3a=Column1-t g5 gse*Column2 X0 Value (yhat) Predicted Value Lower 95% Upper 95% Lower 95% Upper 95%
Column3b=Columni+t 5/, g:e*Column2 Xo (given) bo+bi:Xg Syhat Yhat=t.05/2,dfe*Syhat Yhat+t 0s/2,dfe*Syhat Yhat=t.05/2,df*Sind Yhat+t 0s/2,dfE*Sind

If you have 2 out of the 3 numbers, where sind:sqrt(MSE+syha[2)

you can always derive the 3rd number
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