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SOME USEFUL FORMULAS
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ttail(df; t) = Pr[T > t] where T � t(df)

t�=2 such that Pr[jT j > t�=2] = � is calculated using invttail(df; �=2):
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Multivariate Data

by = b1 + b2x2i + � � �+ bkxki
R2 = 1�ErrorSS/TSS �R2 = R2 � k�1

n�k (1�R
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F =
R2=(k � 1)

(1�R2)=(n� k) and F =
(SSEr � SSEu)=(k � g)

SSEu=(n� k)
Ftail(df1; df2; f) = Pr[F > f ] where F is F (df1; df2) distributed.

F� such that Pr[F > f�] = � is calculated using invFtail(df1; df2; �):
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