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Ch. 13 Multiple Regression & Model Building

13.1 Introduction: The General Linear Model

3-D Algebra Review

Plot Y = 1 + 2x1 - 3x2
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The connected (Y, X1, X2) triples form a plane:
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[image: image4.wmf]From above:

From the X1 and X2 plane level:
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Chapter 12

· Simple linear regression model

· 1 independent variable is used to estimate 1 dependent variable
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Chapter 13

· Multiple regression

· 2 or more independent variables are used to estimate 1 dependent variable
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Now suppose there are 2 independent variables

(Note: on the second plot, ei is the residual for the ith observation)
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Sample Linear Multiple Regression Model with 2 Independent Variables
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Population Linear Multiple Regression Model with 2 Independent Variables
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