DA'(I)'A—-1-4Q~ Fall 2023
¢ (in) O\Q‘ WEEK 15 STUDY GUIDE
Ve

o The Big Picture
p,.,bab,-,,-}'y'f.,, We conclude the term with conditioning in the multivariate normal model, and inference in the standard multiple

’

DataScience _ & regression model.

The regression line can be written in multiple forms, one of which extends to the case of multiple regression.
Prediction based on multiple predictors has familiar properties: There is a general formula for the best linear predictor, which
is a natural extension of the formula for simple regression; and if the underlying distribution is multivariate normal then the
best linear predictor is also the best among all predictors.

e The multiple regression model with normal errors is fundamentally important in data science. Properties of the estimated
parameters lead to straightforward methods of inference.
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