
Y

X1 X2

A=ESS(X1|X2)

D=RSS(X1,X2)

B=ESS(X2|X1)

C=’COMMON 
VARIATION’

TSS(Y)=
A+B+C+D

𝐑𝐑𝟐𝟐(X1,X2)= 𝐀𝐀+𝐁𝐁+𝐂𝐂
𝐀𝐀+𝐁𝐁+𝐂𝐂+𝐃𝐃

COEFFICIENT OF DETERMINATION:

Linear regression model
Y = β0 + β1X1 + β2X2 + u
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