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History. While the analysis of variance reached fruition in the 20th century, antecedents extend centuries into
the past according to Stigler. These include hypothesis testing, the partitioning of sums of squares,
experimental techniques and the additive model.

Analysis of variance - Wikipedia
The general linear model or multivariate regression model is a statistical linear model.It may be written as =
+, where Y is a matrix with series of multivariate measurements (each column being a set of measurements
on one of the dependent variables), X is a matrix of observations on independent variables that might be a
design matrix (each column being a set of observations on one of the ...

General linear model - Wikipedia
Testing Jingjing Yang, The University of Nevada, Reno Mixing Mixed Frequency Macroeconomic Forecasting
Models with High Frequency Volatility and Risk
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