620-371: Linear Models

Practice Class 8

28th April, 2009

1. It is known that R(~;|y,) has a noncentral x? distribution with r degrees
of freedom and noncentrality parameter

1
A= 5B XTIX(XTX)TXT - Xa(XT Xa) T XT)XB.

Show that if Hy : v, = 0 is true, then A = 0. (Hint: Partition X and B8
and calculate X 3).

Solution: From partitioning,

Xy
x6 = [ [nl ]
= Xi7 + Xovy
= Xo7,.
This gives
20°x = BIXTX(XTX)'XTX3 - BT XTXo(XT X)) 1 XTI X13

= BTXTXB -] X Xp(X] Xo) "' X Xoy,
= 73 X3 Xovy — 73 X5 Xoys
0.

2. In this question, we will show (in a different way to the lecture slides) that
(b—B")TXTX(b—B") and SSges are independent. We set q =y — X3*.
(a) Show that (b — B )TXTX(b - ") =g/ X(XTX) 1XTq.
Solution:

' X(XTX)'XTq = y'XXTX)T Xy - (B XTX(XTX) T Xy
_yTX(XTX)AXTXB* + (ﬁ*)TXTX(XTX)—lXTXﬁ*
= b'XTXb- (B)T'XTXb-b"'XTX3" + (BT XTXB"
= (b-8)"X"X(b-p".



(b) Tt can be shown that SSgres = qT[I — X(XTX)"1XT]q. Show that
these two quadratic forms are independent.

Solution: We know that var q = o21, so

AVB = X(XTX)'XToIT - X(XTX)7'XT)
= oA (X(XTX)'XT - X(XTX)' XTX(XTX)"'XT)
= o (XXTX)'XT - X(XTX)7'xT)
0.

3. Consider the hypothesis Hy : 3 = 8*. Formulate this hypothesis in terms
of the general linear hypothesis and show that the test for this general
linear hypothesis is equivalent to nonzero test given earlier in the slides.

Solution: We have C = I, and 8" = 8*. The F statistic for the general
linear hypothesis is

(Cb — 69)T[C(XTX)"LCT)]~Y(Cb - 6%)/r  (b—pB)TXTX(b—B")/p

SSRes/(n - p) N SSRes/(n - p) ’

which is the same statistic as the one used for the nonzero test.

4. Suppose we have a linear model with 6 parameters and we want to simul-
taneously test the hypotheses By = 1, 51 = B2 = 203 — 2, B4 — 1 = [s5.
Write down the C' matrix and §* vector for the general linear hypothesis
which tests these.

Solution:
1 0 0 0 0 0 1
0 1 -1 0 0 0 _ 0
C= 0 0 1 -2 0 0 07 = -2
0 -1 0 01 -1 0

5. Consider the model

y = Po+ Bi(x1 — 1) + Bo(22 — T2) +&.

An experiment is designed and run with the following data:

x1 T2 Yy

10 50 25
100 50 29
10 100 30
100 100 40



()

Write down the X matrix.

Solution:
1 —45 —-25
1 45 —-25
X = 1 —45 25
1 45 25
Calculate R(f5y|51,02) and R(B1|Bo, 2)-
Solution:
SSpey = y'X(XTX)'XTy =3957
R(B1,82) = 113
R(Bo|B1,2) = 3844
R(Bo, B2) = 3908
R(B1|Bo, B2) = 49
Calculate R(f5p) and R(51]50)-
Solution:
R(Gy) = 3844
R(51]80) = R(Bo, 1) — R(Bo) = 49
Show that this model is mutually orthogonal, i.e. the columns of X

are orthogonal to each other.

Solution: It is apparent by inspection (but can be easily calculated)
that the inner product of any two columns of X is 0.

Test the hypothesis Hy : Gy + 51 + 2 = 35. You may take the critical
value at 5% for an F' distribution with 1 and 1 degree(s) of freedom
to be 161.45.

Solution: We have

C=[11 1],6"=[35].
The rank of C' is 1, so we use the F'-statistic

(Cb — 6)T[C(XTX)~1CT)-1(Cb — 6*)/1
SSRes/(n 7p)

Since 6.28 < 161.45, we cannot reject the null hypothesis.

= 6.28.



