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The aims of regression



Roles and types of variables



Type of variable



How are the variables related



Why linear regression



Simple linear regression
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The residuals
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Capital Asset Pricing Model (CAPM)
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Capital Asset Pricing Model (CAPM)



Multiple linear regression models



Coefficients and their significance



F-statistic



Adjusted R2



Transformations



Factors to consider

• Multicollinearity
• Variance inflation factor
• Overfitting



Thank you
Any Questions?
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