Summary of inference tests in MLR

H, H, F test and distribution t test SAS PROC REG
under the null

OVERALL TEST
Hy:  pi=..=k=0 Standard output in
Hp: At least one of the ANOVA table.

,Bl, ey ﬂk #0

OR F= w ~ Fk nk-1 none
MSE (full)

Hy: Y= +¢
is the better model one-sided upper tail test

Ha: Y=p+pX1+ ..+ AXk+e
is the better model

PARTIAL F TEST (Example demonstrating a test of the contribution of X1.)

Ho:  f; =0 (All other 5 =0) 1. F'test provided
Ha: B =0 (All other g5 =0) using test
statement.
SSR(full) - SSR(reduced)) /1 3
OR F= ( (Full) ( )) t= ﬂh ~ thk-1
MSE (full) SE(5,)
2. ttestis standard
Hy: Y=0+ Xo+ ... + fXk + ¢ F~Finxa output.
is the better model one sided upper tail test Two-sided test

Ha: Y:ﬂo‘F,Ble"‘,BzXz‘l‘ ...+ﬂKXk+8
is the better model



H, H, F test and distribution t test SAS PROC REG
under the null

MULTIPLE PARTIAL F TEST

(Example demonstrating a test of the contribution of X1 and X, Here the number of variables being tested is 2.)

Hy: B = =0 (All other S5 =0) 1. F test provided
Hp: Atleastone of gy, =0 using test

(All other g5 = 0) statement.

SSR(full)-SSR(reduced)
(# vars tested)
OR F= none
MSE(full)

Hy: Y=po+ Xz + ...+ BXk + ¢ F ~ Fy vars tested, n-k-1

is the better model one sided upper tail test

Ha: Y=ﬂ0+ﬂ1X1+ﬂ2X2+ﬂ3X3 +,3KX|(+8
is the better model



