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Linear Regression



Standard Errors
Find the variance of the estimate

Find the information matrix

Use for Inference



Finding the Variance
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Standard Errors of ’sβ
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Standard Errors Matrix Form
Var( ) = ( Xβ̂  X

T )−1σ ̂ 2



Generalized Linear Models



Large Sample Theory
Let  be a random sample from a distribution with
parameter . Let  be the MLE estimator for a parameter . As

, then  has a normal distribution with mean  and
variance , where
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Sampling Distributions



Sampling Distributions
 known  unknownϕ

∼ N(0, 1)
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