Equations — Formulas
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Natural predictor: ¥, = exp(l?z\y)
Corrected predictor: y, = exp(l?fy)exp(&z/Z)
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Chapter 6:
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General formula for the F-statistic: F =
SSEy/(N—K)

The F-statistic testing for the joint statistical significance of a model: F =
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AR(1) model e; = pe;_q + v, —1 < p < 1:E(e;) = 0,Var(e;) = 1f—’;)2,Cov(et, er_x) =

Corr(eg, e_i) = p*
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