ORIE 476 Final Exam

FACTS and FORMULAS

FACT: Suppose that Y ~ N (X3, 0%I). Then, if A and B are matrices of constants,

E(AY +B)=AXg+B and var(AY + B) = 02 AA’

Least Squares related formulas

b = (XX)"'X'Y
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Y = HY

e = I-H)Y

e One-factor ANOVA
SSTO = SSTR + SSE
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Two-factor ANOVA

SSTO = SSTR+ SSE
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e Decomposition of Treatment SS

SSTR=SSA+SSB+SSAB
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e Variance of a linear contrast
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