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Úvod

Model
Yi = θ + x′

iβ + σei , i = 1, ... , n,

kde e1, ... , en sú iid s distr. funkciou F

Hypotéza
H0 : F ≡ Φ proti H1 : F ≡ F1 6= Φ
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Prı́pad β = 0 - Shapiro-Wilkov test

Model
Yi = θ + σei

Testová štatistika

Wn = n

{
1 −

(
∑n

i=1 a0
n,iYn:i)

2

∑n
i=1(Yi − Y )2

}
,

kde

a′

n0 =
M′

nVn
−1

(M′

nVn
−1Vn

−1Mn)1/2
,

Mn je stredná hodnota (Yn:1, ... , Yn:n) a Vn je prı́slušná
variančná matica
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Modifikácia testu

β̂n, θ̂n - odhady parametrov β a θ metódou najmenšı́ch štvorcov

Označme
Hn = Xn(X′

nXn)
−1X′

n = [hn,ij ]
n
i,j=1,

Dn = diag(1 −
1
n
− hn,11, ... , 1 −

1
n
− hn,nn)

Upravme reziduá

rn = Dn
−1/2(Yn − θ̂n1n − Xnβ̂n)

Testová štatistika

Ŵn = n

{
1 −

(
∑n

i=1 a0
n,i rn:i)

2

∑n
i=1 r2

n,i

}
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Simulácie

skutočné rozdelenie chýb: normálne, logistické,
Laplaceovo, t-rozdelenie

matica regresorov - Mayerova matica

najčastejšie „odhalené“: t1 rozdelenie

podrobné výsledky - vid’ poster
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