7. cviceni

$$ \xdef\mcal#1{\mathcal{#1}} \xdef\scal#1#2{\langle #1, #2 \rangle} \xdef\N{\mathbb N}
\xdef\R{\mathbb R} \xdef\Q{\mathbb{Q}} \xdef\Z{\mathbb{Z}} \xdef\D{\mathbb{D}}
\xdef\bm# 1 {\boldsymbol{#1}} \xdef\vv#1{\mathbf{#1}} \xdef\vvp#1{\pmb{#1}}
\xdef\floor#1{\Ifloor #1 \rfloor} \xdef\ceil#1{\Iceil #1 \rceil} \xdef\grad#1{\mathrm{grad} , #1}
\xdef\ve{\varepsilon} \xdef\im#1{\mathrm{im}(#1)} \xdef\tr#1{\mathrm{tr}(#1)}

\xdef\norm#1 {\left\vert \left\vert #1 \right\vert\right\vert} \xdef\scal#1#2{\langle #1, #2 \rangle}
\xdef\ex#1{\mathrm{E} \left( #1\right)} \xdef\exv#1{\mathrm{E}, \vv{#1}} $$

Necht $$ \vv Y $$ jsou data, $$ \hat {\vv Y} = \vv X \hat {\vvp \beta}, \qquad E \hat{\vv Y} = E \vv
Y $$ je odhad $\vv Y$ a $$ \vv e $$ je odhad $\vvp \ves$.

A mame celkovou sumu ¢étvercu $$ TSS = \sum_{i = 1}~n (Y_i - \overline Y_i)"~2 $$ také
vysvétlovanou sumu étverca $$ ESS = \sum_{i = 1}"~n(\hat Y_i - \overline Y_i)"~2 $$ a
neposledni fadé rezidudlni sumu ¢étverct $$ RSS = \sum_{i = 1}~n (Y_i-\hat Y_i)"2 $$

A plati $$ TSS = RSS + ESS $$

a necht $R"™2$ je koeficient determinace $$ R™~2 = \frac {ESS} {TSS} \in (0, 1] $$ a
adjustovany koeficient determinace $$ R™~2 {adj} = 1 - \frac {\cfrac {RSS} {n-p}} {\cfrac
{TSS} {n-1}} $%

Déle $$ \hat \sigma~2 = \frac {RSS} {n - p} $$ a $$ var(\hat{\vvp \beta}) = \hat \sigma”"~2 (\vv
X~TA\vv X)™{-1} $$ Pricemz $var(\hat{\vvp \beta})$ dostaneme pomoci vcov(<model>)
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