
 
 

 
Population Parameters Estimators (Sample) 

Univariate Measures (distribution of a single variable – Y) 
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Sampling Distribution for Y  
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Bivariate Measures (joint distribution of X and Y) 

1

1( ) ( - ) ( - )
N

i iX Y
i  

Cov   X   Y                        X YN
µ µ

=

= ∑ ( ) ( )
-1 -1

i i i i
XY

X   X   Y   Y x  y
s        

n  n  
− −

= =∑ ∑  

( )
 X  Y

X Y

Cov    X   Y        
   

ρ
σ σ

=  XY
XY

X Y

sr       
s  s

=  

Portfolio Expected Return and Risk 
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Regression Measures (X causes Y to change) 
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Sampling Distributions for OLS Estimators 
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Confidence intervals for Yµ  –  univariate distribution: 

Yσ  is known: ( / 2) YY   z     α σ± ⋅ ;    Yσ  is not known:   ( / 2, -1)  n YY  t   s   α± ⋅  
 
Standardized Test Statistics: 
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Confidence intervals for 1β  - regression analysis: 

2σ  is known:    
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Standardized Test Statistics for 1β : 

2σ  is known:    
1

0
1 1

ˆ

ˆ
calcz

β

β β
σ
−

= ;   2σ  is not known:     
1

0
1 1

ˆ

ˆ
calct

s
β

β β−
=  

 
Confidence intervals for 0[ ]E Y X  - regression analysis: 
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Goodness of Fit:  
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Variance Inflation Factor: 2
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Calculated F-statistics:  
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Interpretation of dummy variable coefficient for lnY:  ( )ˆ* 1 100 %  change in g e Yδ= − × =  

 


