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Chapter 11. Regression

§ 11.1 Introduction

§ 11.4 Covariance and Correlation

§ 11.2 The Method of Least Squares

§ 11.3 The Linear Model

§ 11.A Appendix Multiple/Multivariate Linear Regression

§ 11.5 The Bivariate Normal Distribution
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Three ways to view the same thing

(x1, y1), · · · , (xn, yn)

1. Purely data, no probability structure assumed.

(x1,Y1), · · · , (xn,Yn)

2. A random sample of size n, where Yi follows a distribution depending
on xi which is deterministic.

(X1,Y1), · · · , (Xn,Yn)

3. A random sample of size n, where (Xi ,Yi) follow some joint distribution.
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