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SE(g) = sp

√
C2

1

n1
+

C2
2

n2
+ · · ·+ C2

I

nI
t = g−γ

SE(g)
d.f.= n− I g ± t(1−α/2)

n−I SE(g)



F =
[RSS(red.)−RSS(full)]/[dfRSS(red.)−dfRSS(full)]

RSS(full)/dfRSS(full)
df = dfRSS(red.) − dfRSS(full) anddfRSS(full)

dfRSS = n− p

r = rXY =
∑n

i=1
(Xi−X̄)(Yi−Ȳ )/(n−1)
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