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Question 19.1: t value for correlation

A regression model Y; = 3, + B, X; + ¢;has N = 12 observations. The sample correlation between X and Y is
0.49. We test the null hypothesis H,: p = 0.

What is the t value to test the null hypothesis?

Answer 19.1: 0.49 x (12 —2)°5/ (1 — 0.49%)°% = 1.778



