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Predpoklady

@ Dva vybery:
X1y eeey Xy ~ Np(fix, X)

Y17 ) Yny ~ Nn(,uwz)

@ Obmedzenie

n<nx+n,—1
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Hotellingov test

@ Chceme testovat:
H:MX:My prOtiA:MX#/‘y
@ Testova Statistika:

nyny, _

2 _ Y _ wWTc-1l/y%
T_nx+ny(X V)TSY(X - )

o T2 je spojena s F-rozdelenim

ny+n,—n—1
n(ne + n, —2)

T2 ~ F(n,nx+n,—n—1)
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Zavislé data

o Predpokladajme p = (0,...,0)7 a

m n—m
@ Varian¢nd matica

L p p p

i R p

p p 1

kde 1> p >0
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Aproximacie

° S_lmz_la)_(—\_/zux—uy
e Normaliza¢na kon¥tanta — —

nx+ny,
o TakzZe

E%T*zz m(1+(n—m—1)p)
k T (1=p)1+(n-1)p)
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m

o Kedy je T;2 > T;2?

o Jevzdy T;2 < T32,?
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Dvojrozmerny pripad

-
® ix — pty = (a1, a2)
@ Pre aké a1, a» ma T*2 rovnaki hodnotu?
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Nieco na pobavenie

@ Pride fixa k doktorovi a vravi:" Pan doktor, vypiste ma”
(P. Lacky)
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Vysledky

@ Vysledky st na plagéte
o Dakujem za pozornost

@ Tesim sa na pripadné dotazy, otazky...
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