e Simple Linear Regression
— Model: Y; = By + £1X; + ¢
— Pearson Correlation Coefficient between 2 Variables ()
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e Multiple Linear Regression
— Model: Y; = By + 81 Xig + ... + B Xip + ¢
— Lots of Pearson Correlation Coefficients: Ty, Tywy, oy Tyays Taa,

— Multiple Correlation Coefficient (Ryjz, 2y.....z)

* Measures overall linear association between Y and the entire set of vari-
ables X1, Xo, ..., X}
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— Partial Correlation Coefficients (e.g., 7y, |-)

* Measures the linear association between 2 variables after controlling for
the effects of other variables (called covariates)
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Bivariate Normal Distribution
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