Stat 500: Formula sheet for Final, 2009

Multiple Regression: Model Selection

Nested: One random effect (a levels, n reps)

o SSE(Model) ~ (n—2p) Source d.f. sums of squares Expected MS
P MSE(Full) P A a-1 Y, (Yi-Y.)? o2+4no?
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BIC = nWn(SSE/n)+pln Yig =pt aitey, ai~ NO,05), €5~ N(0,07)
_ 2 2
Var Y=o, /a+0%/(an)
RCB expt. design, 1 way trt design Nested: Two random effects (a levels, b levels, n reps)
Source d.f. sums of squares Exp. MS Source d.f. sums of squares Expected MS
Blocks I—1 I (Y —Y.)? A a—1 nbzi(f fz )2 0% +no% +nbok
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2 way Factorial: a x b levels, n reps per trt
Source d.f. sums of squares Sub I
A 1 b (Y, — V)2 ubsampling
B Z_ 1 Za %Z((Y T 7))2 source d.f. sum of squares Exp. MS
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Contrasts in 2 way factorial:
Among Param. Est. Variance
Cell means Eij Cij Hij Zij Cinij MSE Zl] ”/Tl
Levels of A Z; Ci s, Zz Cz?z MSE Z ( )
Levelsof B > cip; >, ¢;Y; MSE > c? (na)

3 way Factorial: a x b x c levels

Source d.f. sums of squares
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Split plot: n main plot reps, no blocks Categorical data

Source d.f. Expected MS
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Contrasts in split-plot: p = (Y1+Y2)/(n1+n2)
Among Variance I P1— P2
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