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Theorem 4.1 (CI and CR of the parameters)
i) A 1— « bilateral CI for B; with j =1,--- ,p is given by

5y = tumpl1 = /20X g, By + 1yt = /20 02015
i) A1 — a equal tails CI for a® is given by

— 52 n — 52
[(n p)o ’ (n—p)o ] where P(ci < x;_,<c)=1-a.

(&) (&1
ii) A1 —a CR for q (q < p) parameters 3; written (B;,,--- ,B;,) is given,
e when o is known, by

CRa(RB)= {Rﬁ e RY, LIR(3 — B [R(X'X) " RTR( - B)] < x2(1 - a)]

o2
e when o is unknown, by

CRu.(RB) ={RB € RY,

3 IR = O [RCX) R RG = ) < fanm(l - )} (1)

where R is a matriz of ¢ X p whose elements are all equal to 0 except for the
[R]ij, which are equal to 1.

The critical values ¢y and co are the fractiles of the Xg distribution and fq,—p(1—a)
the fractile (1 — «) of the Fisher distribution with (q,n — p) df.
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