




Multiple tests 8.5.2 Bonferroni
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7 8 Generalized least squares

Model x ̅ xp E known
fornow

E E 3 Cov E 525 not 021

EI Heteroskedasticity
YA

i

Vananadepends on x

3gro

ps.EEcessations v

Thm I 8a

Besti Best linear unbiased estimator lowestriance

β XTV x XTV T no 02

ii Cov B o2 xtu ix 1 requiresestimate

Ciii ubiased estimator 02

FFIF.ttnotg2J xB Tv P xB
n k t even that VII



Example 1 Heteroshedasticity
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Linear mixed models correlated observations

Example Y test result

hours studied

m groups
study program A
studyprogram B
etc

Design hours randomly assigned
Assume test results correlated

within programs
studygroups etc
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