Appendix 3: Rﬁdj is a special case of Rf(L,ad]- for Gaussian distribution
For a Gaussian distribution, the scaled deviances of the fitted and intercept-only models are:
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Since a2 is unknown, its unbiased estimate is used in the formula:
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The adjusted Kullback-Leibler R? is:
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Substituting (2) into (3), we obtain the commonly used formula for adjusted R-squared:
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