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Multiple Regression II 
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Summary of Tests Concerning Regression Coefficients 
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Test whether a Single Bk = 0 

 

Test whether Some Bk = 0 
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Remark: 

The partial F* for several Bk=0 can be formed in terms of  R2 as 
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Coefficients of Partial determination  

 

Two Predictor Variables 
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General Case 
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Coefficients of Partial Correlation 

 

 

install.packages("asbio") 

library(asbio) 

lm1=lm(y~x1) 

lm12=lm(y~x1+x2) 

partial.R2(lm1, lm12) 
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Standardized Multiple Regression Model 

 

The standardized regression model  is as follows: 
 

 
where the response variable Y* and the independent 

variables Xi
* are given by 
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The relation between the coefficients of the original 

model and standardized model are 
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Estimated Standardized Regression Coefficients 

Let 
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It can be shown that for the transformed variables, X'Y and X'X 
become 
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Example: In Dwaine Studios example data 

 

 

and 
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R:Code 

mydata=read.table("Dwaine Studios.txt",header=TRUE) 

Y=mydata$Y 

X1=mydata$X1 

X2=mydata$X2 

n=length(X1) 

one=as.vector(rep(1, n)) 

X=cbind(one,X1,X2) 

Model=lm(Y~X1+X2) 

library(QuantPsyc) 

lm.beta(Model) 

 

 

 

 

 

 

 

 

 


