MATHEMATICAL
ESSENCE OF
MULTIPLE LINEAR
REGRESSION
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Yy = bO + b1x1 + bzXz

bo =y — bix1 — byXx;

r (Xx)(Xx1y) — (Xxyx)(Xx, )
(Zx1) (Xx3) — (X x1x%5)

r_ (ZxDEx,y) — (Xxx) X x, y)

(Zx1) (X x3) = (X x1X,)?
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lez _ lez ~ (21)51)2

| = 2:

Zx% _ ZXZZ ~ (21)\(,2)2
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