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One sample Y1ldotsYnsimidNleftmusigma2right
H0sigma2sigma02
H1sigma2neqsigma02

same simulation as Chap 2 but

different stat
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Recall from Chap 3 that



Vequivfracleftn1rights2r2simxn12
Easier to use V with closed form

calculations

Confidence Interval for sigma2

sim switch sigma2varepsilonlefts2varepsilonright
calc quantiles

or
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Pleftfracs2leftn1rightq1alphagammaleqsigma2leqfracleftn1rights2q22right
switches



two
samplesChaps

y1ldotsynyapproxidNleftmuysigmaypartialright
X1ldotsXnxiidNleftMx1sigmay2right
equivsigmay2sigmax21H0sigmay2sigmax2

H1sigmax2neqsigmax2

est sigmay2 w sy2 sigmax21sx2

ratio fequivnicefracsy2sx2 gives a

stat.Chap
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SO fracSy2Sx2simfracXnj12leftny1rightXnx12leftnx1rightequivFsimFnj1nx1 shownDof



Chapter 6

ANOVA Analysis of Variance

meansExtensionf Chap 5 to 3leftmright samples

Model YijsimidNleftmujsigma2right
pooled
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H0M1ldotsMmH1MjneqMkineqk
Under Ho
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Unrestricted under H1



Need separate estimates of parameters

j1ldotsmhatujequivoverlineycdotjfrac1njsum_i1njyij
sj2frac1nj1sum_i1nileftzijoverlineyjright2
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Developing a good statistic for testing

involves relating to H1 mean based

quantities via their residual sum of

squares
SS

Hwsum_j1msum_i1njleftyijoverlineyright2
SSTsrnearrow sum_j1msum_i1njleftoverlineycdotjoverlineyright2

SSEssum_i1msum_i1njleftyijoverlineyjright2
55 SSRSSE



Any part over the whole is a

proportion

0 r2equivfracSSRbSST1fracSSESST1
boiled all my stats into 1

grand stat

fequivfracSSRleftm1rightSSEleftnmright
under Ho FsimFm1nm bc numer
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