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Md : the value of the middle case (N odd) or the average 

of the values of the two middle cases (Neven) 
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Regression model 
Y; == b . X;+ a+ e; == Y; + e; 

l:(X - X)(Y- Y) 
Cov(X, l')== N -l Covariance 

Some important relations in 

regression and correlation : 
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O<s2< s2 - ~ - y 
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sx 

Enkelvoudi2e lineaire re2ressie (simple lineair regJ·essionl 
Regressievergelijking E(y) = a + f3 · x 
Voorspellingsvergelijking y=a+b·x 
(predicion equation) 
Residuen, voorspellingsfouten A 

e; = Y;- Y; 
(residuals, errors) 
Kleinste- kwadratenvoorspelling van ~ b = Cov(x,y) = :L(x-x)(y- .Y) 
(Least Squares Estimate) 

s; :L(x-xY 

Kleinste-kwadratenvoorspelling van a a=y-b · x 
Sum of Squared Errors SSE = :L(Y; - Y;Y 
of : Residual Sum of Squares (RSS) 
Schatting van conditionele standaarddeviatie 

s =~ SSE 
" ~~&v,J. cm-ur~ 

( estimate of conditionat standard deviation) n-2 C:t.t <?r.JtM,~ -= 

Pearson' s cotTelatiecoëfficiënt s 
r=2- ·b 

sY 
Totale variatie in y TSS = L(Y;- .YY 
(Total Sum of Squares) 
Verklaarde variatie in y SSM = TSS -SSE = L(yi- .YY 
(Sum of Squares Rewession/Model) 
Coefficient of De terminalion r 2 = R2 = SSM 

TSS 
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Standard Errors 

sample means 

difference of sample means 
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z - transformation of rt - r2 
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Table 4.1 Standard errors for se/ected sampling distributions 
Sampling distribution Standard error Comments 
Means 

Proportions 

Medians 

a 
a-=--x.;;: 

a d = a {"}r_ = l.2533a 
me y2n [rl 

Even if the popuiatien is not norm al, 
the sampling distribution of means is 
nearly normal for n :<: 30. In all cases, 
fl-x =f1-. 

See comments for the sampling 
distribution of the mean. 

The sampling distri bution of the 
median is nearly normal for n :<: 30, as 
the popuiatien approaches normality. 
fl-med=fl,. 

Standard deviations (I) 
a 

as=--
JZn 

The sampling distribution is nearly 
normal for n :<: 1 00. As popuiatien 
approaches normality, (1) applies; if 
popuiatien is not normal, (2) can be 
used. For n :2: 1 00, fl-s ~a. 

Variances 

First and third 
quartiles 

(2) a= s 

p,4 - p,~ 

4np,4 

See comments for standard 
deviations. fl-,, = a 2(n - 1 )/ n, which 
approaches a-2 as n becomes large. 

See comments for the sampling 
distri bution of the median. 

Semi-interquartile 
range 

See comments for the median. 

Note: See Table 3:2 for moment designations. 

In the bivariate case, the standard error of the 
slope coefficient estimator can be calculated by: 

s = 
b 

n A 2 L. (Y.- Y.) /(n-2) 
j= 1 J J 

~ (X.- X)2 
j=1 J 

Extending this to the two variabie case yields formulae for 

n A 2 
L (Y.- Y.) /(n-3) 

j= 1 J J 

~ = 
1 

n A 2 
L (Y. - Y.) /(n-3) 
j= 1 J J 

[1.11] 

[1.12] 

Finally, we can go one step further and derive aformulafor the standard 
error of the partial slope coefficient estimator for a model with any 
number of independent variables: 

n A 2 
L (Y.- Y.) 

j=1 J J 
[1.13] 

n - 2 2 
L (X .. - X) (1- R. )(n-k-1) 
j=l IJ 1 


