Write Regression model
in general form Sec 1

:

Identify the basis
functions Section 1

'

Is the basis orthogonal?
Section 2 (or easily
transformed to be

A Guide to estimating
regression parameters

As prepared by B. M. Bolstad
( ) for
Stat 20 F2003

orthogonal)

—

Yes

Use the formula in
section 4

Is the model
m(x) = b, +b,x ?

/

Yes

Use the method of least
squares as described
in section 3

:

Differentiate the SSE
with respect to each of
the b, forj=0,...,p
Setting each equation
equal to O (these are the
normal equations)

v

Use the formula in
section 3.3

Solve the system of
equations for

b, forj=0,...,p

l

DONE




