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Univariate Measures (distribution of a single variable — Y)
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Bivariate Measures (joint distribution of X and Y)
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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 x, — univariate distribution:
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Confidence intervals for g, - regression analysis:
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Confidence intervals for E[Y |XO] - regression analysis:
? is not known: Y,

2 ; . 7 .
o isknown: Y, £z, - oy o

e’ _ _
2.¢ Adjusted R R? =1 — RSS( n-1 )
TSS {n-K -1

Goodness of Fit: R? = ESS 1 - >
TSS Dy,

Adjusted R% R? =1 — (1_ RZ)(n—_lJ
n-K-1

1

= 2

Variance Inflation Factor: VIF 1
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Interpretation of dummy variable coefficient for InY: g*




