
Value Estimate Formula Estimated Variance Test Statistic Two-sided CI

β b (X′X)−1X′Y MSE ∗ (X′X)−1
bj − βj,0
s[bj]

∼ tn−p bj ± tn−p;1−α/2s[bj]

E(Y) Ŷ Xb = X (X′X)−1X′Y = HY MSE ∗H
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s[Ŷh]
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