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Most often the data matrix is always denoted by X
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2 1s a positive definite

population va
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o

o ' '
p= L and p = 2.
0107
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only standardized
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BIVARIATE NORMAL ELLIPSOID

Bivariate Normal; X = [

],p =0.707
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BIVARIATE NORMAL ELLIPSOID

Independent Bivariate Normal; X = [3 2] ,p=0
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are jointly

al distribution of

any subset ‘is the s-variate normal

distribution.
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v 2 while g( xz) 1s the

marginal density function of Xy.
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bles X, and X,

Y,, is the variance-covariance ix of vector X,
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rr + €3

Yq — ﬂoq . ﬂqlxl i ﬁq2x2 . T ﬂrrx,, oo eq
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is the Maximum Likelihood Estimate (MLE) of the
regression coefficients
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0; since 22_21 #= 0
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A~z2,

The null hypotéss is rejected if the Xcal > )((21_ o):qr At level of

significance alpha.
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= Py + Bix; + Prx, +, + f.x,
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the variables

ubset of variables 1s
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-65353 —77493.5
AT 7463 .59 7541.77
—71935 .« 434 . 4 7591.3 7492.74 7561.28
—65353 7463.59 7492.74 7488.25 7521.26
—77493.5 7541.77 7561.28 7521.26 7652.01

Prof. Gafar Matanmi Oyeyemi, Department of Statistics, University of llorin.
matanmi@unilorin.edu.ng

26,/08/2022




93.5
7541.77

7591 .3 7492 .74 7561.28
Sy, = | S43 Saa Ss5 7492 .74 7488 .25 752126
853 Ss54  Ss5 7561 .28 7521.26 7652.01

Prof. Gafar Matanmi Oyeyemi, Department of Statistics, University of llorin.
matanmi@unilorin.edu.ng

26,/08/2022




4 +0.6885x,
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— 111.4434x,
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’ ’ against

Hy: ﬂisﬁ i for at least one pair i # j
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and V,, are
Error (N — k) respectlvely
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this is a univariate A A test to see if the k populations differ
on variable .
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the critical

>>When | p , s’ A 1s equivalent to an F
statistic.
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w-1B.
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ance-covariance

- L —p—1
Converting it to F- statistic: f —p*Tand the null

hypothesis will be rejected it F > F,. , N n, - p—1
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The Hypothesis:
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Fl—a, p, V,—p+l — 1:;0.95; o 3.490
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'0.0000 0.0125
0.000 0.0000

0.0158
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F (5.409) at 0.05
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vithin-class
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ed vectors

1

Therefore, an observe » | 0 w; if @ x; 1s greater than the cut-off and

assign to w, if otherwise.
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into w, 1f
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1 2

5 (100%) 0 (0%)

0 (0) 7 (100%)

5 7
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