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n-(p+1)
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RLM

Teste 𝐻: 𝛽=0 vs. 𝐻ଵ: 𝛽 ≠0 

Teste 𝐻: 𝛽ଵ=0 vs. 𝐻ଵ: 𝛽ଵ ≠0 

Teste 𝐻: 𝛽ଶ=0 vs. 𝐻ଵ: 𝛽ଶ ≠0 

Teste 𝐻: 𝛽ଷ=0 vs. 𝐻ଵ: 𝛽ଷ ≠0 

Exemplo: 𝑇 =
యିఉయ|ுబ

ఙෝ ഁయ

=
.ହଶସ଼

.ଶସସଽ
= 21.40

O valor de prova (p-value) indica uma claríssima rejeição da hipótese nula para um 
nível de significância usual

Nota: por exemplo, para o teste 𝐻: 𝛽ଷ=0.5 vs. 𝐻ଵ: 𝛽ଷ ≠0.5 

𝑇 =
యିఉయ|ுబ

ఙෝ ഁయ

=
.ହଶସ଼ି.ହ

.ଶସସଽ
= 0.983258473 

(O valor de prova (p-value) da tabela não é válido neste caso)

𝑡బ.బఱ

మ
(ଵସ)

= 𝑡.ଶହ(ଵସ) ≈ 1.96
𝑇 < 1.96, 𝑝𝑎𝑟𝑎 𝛼 = 0.05, 𝑛ã𝑜 𝑠𝑒 𝑟𝑒𝑗𝑒𝑖𝑡𝑎 𝑎 ℎ𝑖𝑝ó𝑡𝑒𝑠𝑒 𝑛𝑢𝑙𝑎
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Covariance of Estimates

Variable Intercept SepalLength SepalWidth PetalLength

Intercept 0.0318157664 -0.005075942 -0.002486105 0.0015144174

SepalLength -0.005075942 0.0022568367 -0.001344002 -0.001065046

SepalWidth -0.002486105 -0.001344002 0.0023949317 0.000802941

PetalLength 0.0015144174 -0.001065046 0.000802941 0.0005998259

proc reg data=iris;
model PetalWidth = SepalLength SepalWidth PetalLength/clb covb xpx;

run;

ICs para combinações lineares
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ICs para combinações lineares

O erro padrão estimado de ଵ ଶ

ఉభశఉమ ଵ ଶ ଵ ଶ

Covariance of Estimates

Variable Intercept SepalLength SepalWidth PetalLength

Intercept 0.0318157664 -0.005075942 -0.002486105 0.0015144174

SepalLength -0.005075942 0.0022568367 -0.001344002 -0.001065046

SepalWidth -0.002486105 -0.001344002 0.0023949317 0.000802941

PetalLength 0.0015144174 -0.001065046 0.000802941 0.0005998259

ఉభశఉమ
0.0022568367 0.0023949317 -0.001344002) =0.04431439
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Se , RLS
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Se , RLS
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Informação Teste F de ajustamento Global
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