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Poisson regression, a generalized linear model (GLM)
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RN (b8 7( IRIERISE)

3] spurious_regression.R

Source on Save Q Z- 3
X <- cumsum(rnorm(100))
y <- cumsum(rnorm(100))
plot(ts(x), col = "blue", ylim = range(x, y))
lines(ts(y), col = "red")
print(summary(glm(y ~ x))Scoefficients)

vk WN -

5:40 (Top Level) =

Console ~

> plot(ts(x), col = "blue", ylim = range(x, y))
> lines(ts(y), col = "red")
> print(summary(glm(y ~ x))$coefficients)
Estimate Std. Error t value Pr(>|t])

(Intercept) -1.67120 0.90288 -1.8510 6.7186e-02
X 0.64551 0.10803 5.9753 3.7127e-08
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