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• M0 : y = X0β0 + ε.
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• M1 : y = X1β1 + ε.
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X ∼ χ2
df1;ncp; Y ∼ χ2
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Z =
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X∼F3;10;ncp=0

Y∼F3;10;ncp=5

Z∼F3;10;ncp=10

f0,95;3;10
P(X > f0,95;3;10) = 0.05

P(Y > f0,95;3;10) = 0.31

P(Z > f0,95;3;10) = 0.58
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F ∼ Fdf1=p1−p0;df2=n−p1;ncp=βT
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1− Fdf1=p1−p0;df2=n−p1;ncp=βT
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µ̂ = (100 · 10 + 125 · 10 + 108 · 25)/(10 + 10 + 25) = 110.
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(100− 110)2 · 10 + (125− 110)2 · 10 + (108− 110)2 · 25 = 3350
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1− Fdf1=2;df2=42;ncp=5,36(3,22) = 0,5027 . . . .
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