
Repetition week 9 

Diagnostic checks of regression models. 

Multicollinearity 
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Variance Inflation factor  
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Influential Observations 
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Cook’s distance  
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Study of residuals 
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Important 

Outliers, heterogeneity, misspecification, normal distributions, 

correlation over time.  

 

Transformations 
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Box-Cox transformation:  Y 
 

 

Confidence intervals/ellipsoids 

Single coefficients 
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Vector of coefficients 
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Expected response 
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