
Stat873 HW10

1. Consider Y ∼ N(Xβ, σ2In) where X ∈ Rn×p and 1n ∈ R(X).

(1) Show that SSM = Y ′(XX+ − 1n1
+
n )Y is an SS.

(2) Show that SSM is part of SSTO= Y ′(I − 11+)Y .

(3) Find an SS such that SSTO = SSM + SS.

2. For model y = β0+β1x1+β2x2+β3x3+ϵ consider a test on H0 :

(
−0.5 10 0 −20
0 0 1 0

)
β = 0.

Write your report with y, x1, x2, x3 in file “ex.txt”.
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