Econ 7010 Midterm Formula Sheet

standard regression model:

vector differentiation rules:

LS estimator:
residual vector:

estimator of error variance:

covariance matrix for a random vector x:

covariance matrix for errors:

covariance matrix for errors:

“residual maker” matrix:

“fitted values maker” matrix

deviations about means matrix:

partitioned LS estimator:

R-square:

adjusted R-square:

mean squared error:

t-statistic:

confidence interval:
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