TEST aboula, SUBSET oF P

Convider The modet (for L% 4y-iW)
Yoe BaePaxar. .+ B Xp B, Xpnt-rhxpre €~ (o, 6%)

we Wol W W JOINTLY (p&.., vooy Pp)= °

{HO‘ p“.| € . F p' =0

Hit Wo: of asC ome of bhum is # © (Ireip+4,.,p]: Pr#0)

Preliminevy eansiduraiions -
e Unden He
We howe P covoulares
Ve Bt Bxat..+ Bgxip + B, Xign + .. Ppxep + &
We coll & Zhe “full moeletl *.
Whan we eSimol2 the wmodsl, we deToin :
-e.u\'wnhg ( p- im. veclonr )
- vesoluols € = Y - XP
- wm of squowel residuols &7

Fal
- estimole of €%, G2 4 €€ | Distribukion o} M eswimalov v_\_Z_; ~ Xnep
-4

o Unaen Ho
We hate & Mool wivh f, < p eVowoXes
Yee BrePaxipr ...+ Pe, Xp, + &
we all b the 7 reglincdZal modet™
We are ConYOraining the copfucients (f,, ..., %) Ko be equal > 2er0.
Whon we ethimelk the modsl, we dolain :
- ewimaXe B (Po- dlim. veelor)
- veolols g= q- XE
- sum o squowel resicuoly 'é._"';_
- estimale 4 62, T1e L € | Diveiburen < b eimalon n_z'-; ~ Xnep,

Remerte s
The TeX abeul o tbul o poromezry i & W for COMPARING Two NoDELS.
Nehce ol the Gwo Models ore NESTEd , meahing ol the model wunder Ho 48 included nld Bhre

medel umelen Hi (mm&Mfmmmmwwanﬁf consUnenes ) .
I The models ore noT™ Nedl You con nsG wx This TAC To compore  thenm.

How ue TeST the hypelens «

IT o§ uSefl To wnte the modd A a wesy To h‘k&xhﬁ The upmd\'on bveen Thhe uvntontroined
poromeaRss ond the ones we are M‘wx.

FrG, we formutale tha medel %o GhaT te poremels Lo TetC ane THE LAST P-Fp C%fn\pfﬁdwcdw.wmion-S)
M|wwt

Fﬁ: 7
: E(o) Eco)s R,?" —p e vjx&m o 'vapoﬂu.wi becomes
E 3 pro 1 (1) Ho . p(i)ﬂ o
1) . < -
P;’ofl E E( € |R’P fo { H‘ ; E(‘) # 0
L P .
Smilorlyy, we wnte Bhre molinx X as the juxCaporiion 4 O~ Wbmosvces
r —
X214 Xa2 - Xg_r. X1, Potd ces Xap
X = @~ : | = [x® xe]
Xne  KXm2 ... Xefp | XmfPord ... Xnp | nxp  nx(P-f)
Honce we obloin

Fue HooeL ( He)
Y ~Nu(XB, 62I)
Yo xpee o eI [E0) o

ResTRUCTED Hovel ((Ho)
i“ Nn(X“’)_E“’) : C"‘I )

Y= XOPE g
= x@pe x(‘)E(‘) +

[ {3

O -
ﬁg —f— = (x™x)' XT3 P(") . (x““ x©@)™* X 3
L B L

TEST STATISTIC ancl DISTRIBUTION

3.3
P-Po Ho
F= = ~N FP-P.. n-p
h-p
mobpu.a ymww
;:t- 2’. n-p g’g - ETE n,..P SSEn, - SSEy, n-p Ho
Fe =97 * —m- = ' ~ Fpp,, n-p
* Pk ETE P-Po SSEn, P-Fo o 1

Notx To remaumbe the oleprees of freeclom,

£~ An-p A
32 a . Et‘_ zl
e An-p erence of e eMEDAY . o
diference of the d.o.f (n-Po)-(n-P) = N-Pe-M+P = P-fo
;_}_it /
Feo _PR

cbs & n-p
With e dola., We eompulz m*mm-fmmt. 3 = -6

How do we define the veject onol acepfonce repions 2

We Ynow Thely E"E;g"g, snee The modkl unelen fte 13 a conglGrainmedl vergion o‘m&m«\odez

In porticueor, the difference belween e Two wit ke Corpe § the coffiolold Xel | here forced

p Ho is Due, vemowns B i the model wit® 0T make o B difference for predichng -
Uunder Ho, | expect €Te o eTe

- & Ho o 4 DCHe
g s obs
= [ oo

£ Ho is noU True, \‘!ma\nfn: _P_w Wit ad Do (orte veswlls (eaqcr emors ).
Under He, | expect tre » e
N 2

P - SSE SS€wo _ 4 » o
T & H X -Ho

= £ »i1 o P = gs_e_';»i = 56,
ce § W

= gd” s O

henee A= (0/k) andl R= (k,+o)

1) FIxEd SIGNIFICANCE
([ we fix the Wgrificonee o, k we be the quannte of Cevel (o) o on R b aisorbetion
R+ (Erane; s | +0)
with tre dobo.: | con compure £obS
o ek o i Fabs> Brrumn-pi -«

fr-nin-pis-a

2) P-VAWE

Aetemotnvely ; The p-value is S o B, (F> pobs)

Fep, n-p



Mobile User


