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The concept of regression comes from genetics and was popularized by Sir Francis Galton during the late 19th century
with the publication of Regression towards mediocrity in hereditary stature.['?] Galton observed that extreme
characteristics (e.g., height) in parents are not passed on completely to their offspring. Rather, the characteristics in the
offspring regress towards a mediocre point (a point which has since been identified as the mean). By measuring the
heights of hundreds of people, he was able to quantify regression to the mean, and estimate the size of the effect.
Galton wrote that, "the average regression of the offspring is a constant fraction of their respective mid-parental
deviations". This means that the difference between a child and its parents for some characteristic is proportional to its
parents' deviation from typical people in the population. If its parents are each two inches taller than the averages for
men and women, then, on average, the offspring will be shorter than its parents by some factor (which, today, we would
call one minus the regression coefficient) times two inches. For height, Galton estimated this coefficient to be about 2/3:
the height of an individual will measure around a midpoint that is two thirds of the parents' deviation from the
population average.

Galton coined the term "regression" to describe an observable fact in the inheritance of multi-factorial quantitative
genetic traits: namely that the offspring of parents who lie at the tails of the distribution will tend to lie closer to the
centre, the mean, of the distribution. He quantified this trend, and in doing so invented linear regression analysis, thus
laying the groundwork for much of modern statistical modelling. Since then, the term "regression" has taken on a variety
of meanings, and it may be used by modern statisticians to describe phenomena of sampling bias which have little to do
with Galton's original observations in the field of genetics.




souhaitable d'améliorer la race humaine en sélectionnant et favorisant les plus doués de ses représentants comme le fait la
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sélection naturelle pour les animaux. '

L'eugénisme n'est pas une théorie scientifique, en relevgzt plutot de I'idéologie scientifique[16]. Cependant en ayant recours a
des méthodes statistiques pour évaluer les problémes de son époque (dégénérescence et transmission de caractéres
mesurables dans une population), Karl Pearson et Walter Weldon fondent la biométrie. Les eugénistes anglais ont ainsi congu
et amélioré des outils mathématiques qui seront largement repris par les généticiens[14].
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Soit X un vecteur aléatoire gaussien de R" de loi N o2 Idn). Soit F' un sev de R™ de dimension d, F*
son orthogonal et Pr, Pr. les matrices des projections orthogonales sur F et F-. Alors :
m les vecteurs aléatoires Pr X, Pr1 X sont indépendants et de lois respectives
N (ORn,GQPF) N (ORH,O'ZPFJ_) ;
m les variables aléatoires réelles | PrX||*, || Pr. X ||* sont indépendantes et de lois respectives
a*x*(d),o*x*(n — d).
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