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p. 3-8

 Reading: textbook, 2.1

 over-parameterized  XTX singular  unidentifiable 

 cannot estimate parameters (Q: but why can do overall F-test?)

• Some common constraint on τ
i
’s

•

•

Constraint on the Parameters τ
i
’s

 dummy variables: sum coding

 dummy variables: treatment coding

• The model in LNp.3-4 has k distinct 
levels, but k+1 regression parameters 
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Ω (dim = k) ω (dim = k−1)

0
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 Reading: textbook, 2.2
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