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Recap: ANOVA / F-test for groups/discrete factors
Source of 
Variation

Degrees 
of 
Freedom, 

ν

Sum of 
Squares,

SS

Mean square,

MS

Fisher 
statistic, 

FMEASURED

Between 
Groups/Factors

k-1 SSB SSB/(k-1) MSB/MSE

Error within 
Group

NST-k SSE SSE/(NST-k)

Total NST-1 SST



ANOVA/Fisher test



What does the one-factor F-test correspond to when k=2?

A two-sample z-test

A two-sample t-test

A two-sample Welch test



Linear Regression with one slope



Linear Regression with one slope



Linear Regression with one slope



ANOVA / F-test for linear regression with one slope
Source of 
Variation

Degrees 
of 
Freedom, 

ν

Sum of 
Squares,

SS

Mean square,

MS

Fisher 
statistic, 

FMEASURED

Model (with 1 
slope)

1 SSM SSM/1 MSM/MSE

Error within 
Residuals

NST-2 SSE SSE/(NST-2)

Total NST-1 SST

SSM sometimes called SSR for “REGRESSION”



Linear Regression – The R2 “goodness of fit”



BUT: All R2 are 0.82 here
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