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Interpretation of Multiple
Linear Regression Model

3.3 Tests and Confidence Intervals
Based on the t Distribution

3.4 Full versus Reduced Model:
The Partial F Test

3.5 Extra Sum of Squares and
Multicollinearity

Quiz No. 2 Week 10
4. Variable Selection and Model Weeks
Building 11-12

4.1 Criteria for Selecting
Appropriate Models: MSE, Cy,
and adjusted R?

4.2 Forward Selection, Backward
Elimination and Stepwise
Selection Procedures

4.3 Multicollinearity: The PRESS
Statistic and the Hat Matrix



http://www.ats.ucla.edu/stat/sas/webbooks/reg/default.htm
http://www.statsoft.com/textbook/
http://it.stlawu.edu/~rlock/tise98/onepage.html
http://www.stat.sc.edu/~west/javahtml/Regression.html




