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Simple Linear Regression Quick Review

Simple linear regression involves finding a "line of best fit" that explains
the relationship between 2 variables x and y. In fancy math terms:
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All this really means is we are trying to find the values of a and b so that
a line with the equation y = a + bx best fits the data.



Correlation

Correlation is a measure of the strength of the linear association
between 2 variables.

Y
Y

»
»

Positive Correlation No correlation Negative

\
) \ — <
CoN‘Q\a‘Hon COQ‘AQsc&m'\" € l e < :L OlWQj}.



Common Pitfalls with Correlation
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Bootstrapping

Treat the sample as a population and sample from the sample!
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Bootstrap Samples Bootstrap Statistics

T e

Statistic 1*

s

Statistic 2¥

O

Statistic 3*

b

Bootstrap Distribution

(x\so cq\l@d bo»\*shwp
3wm?llvn3 distribution




Worksheet!



Hypothesis Testing Quick Review

o Data Generation Model: Our assumptions about how the data was
generated (e.g. data is uniformly distributed)

e Null Hypothesis: A statement about the model saying that the
observed outcome happened by chance (uwdu Hee data goneration model

o Test Statistic: A function of the data; helps us determine whether

mject or fail to reject the null hypothesis
VEVER Sampling distribution: distribution of all possible values of test

———

cept - : : :
j:ceiu statistic for a fixed sample size (from data generation model)
hgeo*wis e p-value: the chance, under the data generation model, that the

test statistic is equal to or more extreme than the observed statistic




