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a row: one group of observations

a column: one effect

Y 1 g1 g2 ... gp

y1 1 g11 g12 ... g1p

y2 1 g21 g22 ... g2p

... ...

yn 1 gn1 gn2 ... gnp
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Output (response, y)

···

experimental units
System/ 

Process

···Z1 Zn

X1 Xm

(controllable)

(uncontrollable)

βX ˆ ε̂ Y
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• formulation of hypothesis testing from the view of comparing models

 a model space ≡ the space spanned by columns of some X

 consider a large model space, Ω, and a smaller model space, ω, where ω ⊂ Ω, 

i.e., ω represents a subset/a subspace of Ω. Suppose dimension (# of 

parameters) of Ω is p and dim(ω)=q, where p>q.

 to answer “which of the model spaces is more adequate” in statistical language 

 perform the test H0: ω v.s. HA: Ω\ω

NTHU STAT 5510, 2024  Lecture Notes

 jointly made by Jeff Wu (GT, USA) and S.-W. Cheng (NTHU, Taiwan)


