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EE 425 (1/2015)

• Statistical Inference in 

the General Linear Model (or the Multiple 

Regression Model)
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Statistical Inference (Hypothesis Testing)

• Testing hypothesis about an individual coefficient

• Testing the overall significance of the estimated model

• Testing the incremental contribution of an additional 
variable

• Testing that the coefficients satisfy certain linear 
restrictions

• Testing the equality or stability of parameters 
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The “incremental” or “marginal” contribution 

of an additional explanatory variable
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The “incremental” contribution of an additional variable



10

The “incremental” contribution of an additional variable



11

The “incremental” contribution of an additional variable



12

The “incremental” contribution of an additional variable



13

The “incremental” contribution of an additional variable



14

The “incremental” contribution of an additional variable



15

The “incremental” contribution of an additional variable
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Testing linear restrictions

• Testing the equality of 2 regression coefficients, or the 

difference of the two coefficients equals zero.

• Testing the hypothesis that the sum of 2 ( or several) 

regression coefficients are equal to a constant.
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Testing linear restrictions
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Testing linear restrictions
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Testing linear restrictions
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Testing linear restrictions
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Testing linear restrictions
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Testing linear restrictions
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Testing for Equality or Stability of Two 

Regression Models: The Chow test
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