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<(λT β̂) = <(vTPXy)

= vTPX<(y)PXv

= σ2vTPXv

= σ2λT (XTX)−λ.
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(
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= #'((I−PX)σ2)
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√
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yij = µ+ αi + εij , i = 1,2; j = 1, . . . , ni.
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5+)5)5%5#)5#6'5

t :=
λT β̂

√

MSE2 · λ
T (XTX)−λ

.

• H%) t4)5%5#)5#6' 1%.+3#) *+%6) 3'(+.#3%%5,#6)X -.+3% =< '',#$&'

3'(+.#3%%5,#6) 12# I< '',#$&' 3'(+.#3%%5,#6)J

• K8#5%E +5 7.%.5--('( t4)5%5#)5#6 -$ $'.."7*-5++)# 6+"5#(+) 549%-5')+&%<

L+#% %$5'( t4)5%5#)5#6' 1%;%(')%)53+5+ %,1<


