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Abstract

The term regression analysis was first used by Francis Galton in the late nineteenth century

in connection with his work on the relationship between father’s height and son’s height. Today,

regression analysis is performed by individuals in both the physical and social sciences. Many of

these individuals perform this type of analysis in programs such as Excel, SPSS, Minitab, and SAS

without a true understanding of what is actually occurring.

This talk is designed to provide a theoretical focus on the aspects of simple linear regression.

More specifically, the coefficients of the linear regression line will be examined. How are these coeffi-

cients derived? Do the coefficients provide an accurate estimate of the true population parameters?

These are just a few of the questions that will be answered.

Furthermore, the concept of a ”best” linear unbiased estimator will be discussed and its

relevance toward simple linear regression.
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