LINEAR MODELS AND DECISIONS

MARK W, FlcEHARD

DEcISION THEORETIE coNTEXT

|

/GENE'RB\_ LANEAR MoDEL

o

/

T
/«f“

-~

~ DESIENS — > SET UP MODEL —3 ESTIMATION —> HYPOTHESIS TESTING

STRUCTURE SO MNE OF E Mt ﬁ‘- = L)’
K amsrmrg Ho: _é}@ = L°

\'xo.' ﬁwfﬁmz: "‘:/5u ==

PURPoSE

S PECAL PROCEDURES WHEN ASSUMPTIONS ©OF

Orsivare Lessy gQuAR.E‘s ESTIMATION AND NYPOTHESIS TESTING

CANNIT BE MaDE

Z=vT = # T
Cn(Z g =0 pr.s TR

Con(Z,9)20  =2sis ISLS




