GOEL, PREM
Invariance of F-statistic based on two different specifications of the same

linear hypothesis.

Consider a linear hypothesis
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where ci,...,cé are q linearly independent estimable functions. Now the set

W= {u: u=X8, cB=yy, BE€E’)
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is the hypothesized set to which u belongs.

If the hypothesis HO: Cg = Yo is same as the hypothesis Haz D{g=w5,_where rows
Sxp

of B, 4 ,g;, are linearly independent vectors, then the set w should be same

dyse -
as w* given by

w* = {u: u=Xg, Dp=y§, BEE"} .

Therefore {8: C B =y} = {B: Dp=y§}
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where g and Q are the Moore-Penrose inverses of C and D.

(a) = D[I-CCIb

(p£-DC7yy) for all b €EP (c)

(6) = ¢[1-bo = (Qg-gg+@5) for all b €EP (d)

(c)&(d) = ?6 = DC+¢O, and Vo = CD+¢6 and furthermore
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Hence, D[I-C'C] = 0 and C[I-D'D] = 0 =D = DC'C and C = ¢D'D. Since r(C) = q






