Topic 22

Analysis of Variance

22.1 Overview

Two-sample ¢ procedures are designed to compare the means of two populations. Our next step is to compare the
means of several populations. We shall explain the methodology through an example. Consider the data set gathered
from the forests in Borneo.

Example 22.1 (Rain forest logging). The data on 30 forest plots in Borneo are the number of trees per plot.

never logged logged 1 year ago logged 8 years ago

n; 12 12 9
Ui 23.750 14.083 15.778
i 5.065 4.981 5.761

We compute these statistics from the data y11, ... Y1n,> Y215 - - Y2n, and Y31, . . . Yon,

Uz

RS 1 _
Yi=— Zyij and s} = 1 Z(yij - 5)°
T, = n; —

j=1

One way analysis of variance (ANOVA) is a statistical procedure that allows us to test for the differences in
means for two or more independent groups. In the situation above, we have set our design so that the data in each of
the three groups is a random sample from within the groups. The basic question is: Are these means the same (the null
hypothesis) or not (the alternative hypothesis)?

As the case with the ¢ procedures, the appropriateness
of one way analysis of variance is based on the applica-
bility of the central limit theorem. As with ¢ procedures,
ANOVA has an alternative, the Kruskal-Wallis test, based
on the ranks of the data for circumstances in which the cen-
tral limit theorem does not apply.

The basic idea of the test is to examine the ratio of
St etweens the variance between the groups 1, 2, and 3. and ¢ |
52 iduals @ Statistic that measures the variances within the 1
groups. If the resulting ratio test statistic is sufficiently rover ogges oaged 1 goarago ooged 8 vears a0
large, then we say, based on the data, that the means of
these groups are distinct and we are able to reject the null Figure 22.1: .Side-by-si.de boxplots of Fhe nurpber of trees per plot.
hypothesis. Even though the boxplots us difernt mea- T &P vl e comsidsd it 1 irnes b e
sures of center (median vs. mean) and spread (quartiles vS.  jarge compared to the width of the boxes in the boxplot.
standard deviation), this idea can be expressed by examin-
ing the fluctuation in the centers of boxes in Figure 22.1 compared to the width of the boxes.
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Introduction to the Science of Statistics Analysis of Variance

As we have seen before, this decision to reject Hy will be the consequence a sufficiently high value of a test statistic
- in this case the I’ statistic. The distribution of this test statistic will depend on the number of groups (3 in the example
above) and the number of total observations (33 in the example above). Consequently, variances between groups that
are not that are not statistically significant for small sample sizes can become significant as the sample sizes and, with
it, the power increase.

22.2 One Way Analysis of Variance

For one way analysis of variance, we expand to more than the two groups seen for ¢ procedures and ask whether or
not the means of all the groups are the same. The hypothesis in this case is

Hy:pj = ppforall j,k and Hy: u; # py for some j, k.

The data {y; 1 <i<n;,1<j5< q} represents that we have n,; observation for the i-th group and that we have
g groups. The total number of observations is denoted by n = ny + - - - + ny. The model is

Yij = Hi + €ij-

where ¢;; are independent N (0, o) random variables with o unknown. This allows us to define the likelihood and
to use that to determine the analysis of variance [’ test as a likelihood ratio test. Notice that the model for analysis
requires a common value o for all of the observations.

In order to develop the F’ statistic at the test statistic, we will need to introduce two types of sample means:
e The within group means is simply the sample mean of the observations inside each of the groups,
10
v = n—j;yw j=1...,q.
These are given in the table in Example 22.1 for the Borneo rains forest.

e The mean of the data taken as a whole, known as the grand mean,

This is the weighted average of the ¢; with weights n;, the sample size in each group. The Borneo rain forest
example has an overall mean

<|
S

3

1
S nyg; = (12 23.750 + 12 - 14.083 + 9 - 15.778) = 18.06055.
p "% = T 1259\ + + )

Analysis of variance uses the total sums of squares

q "Ny
SStotal = Y Y (i — )% (22.1)

j=1 i=1
the total square variation of individual observations from their grand mean. However, the test statistic is determined
by decomposing SSiota1. We start with a bit of algebra to rewrite the interior sum in (22.1) as

nj n;

S =0 =) i — 7))+ -9 = (ny — 1)s? +n;(7, — 5% (22.2)
=1 1=1

Here, s? is the unbiased estimator of the variance based on the observations in the j-th group.
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Introduction to the Science of Statistics Analysis of Variance

source of degrees of  sums of mean

variation freedom squares square

between groups qg—1 SShetween  Stetween = SSbetween/(q — 1)
residuals n—q S'Sresidual S?csidua] = SSresidual/(n - Q)
total n—1 S Stotal

Table I: Table for one way analysis of variance

Exercise 22.2. Show the first equality in (22.2). (Hint: Begin with the difference in the two sums.)

Together (22.1) and (22.2) yields the decomposition of the variation
SStotal = SSresidual + SSbetween

with
q

q Ny q
SSresidual = ZZ(y’LJ - y])Q = Z(nj - 1)‘9? and Ssgetween = an(y_] - 5)2
j=1

j=1i=1 j=1

For the rain forest example, we find that

3
SShetween = Y 1;(F; — )% =12+ (23.750 — 7)* + 12 (14.083 — 7)* + 9 - (15.778 — §)®) = 625.1793
j=1
and

3
SSresianal = Y _(n; —1)s7 = (12 = 1) - 5.065% + (12 — 1) - 4.981° + (9 — 1) - 5.761” = 820.6234

=1
From this, we obtain the general form for one-way analysis of variance as shown in Table L.

e The q — 1 degrees of freedom between groups is derived from the ¢ groups minus one degree of freedom used
to compute 7.

e The n — g degrees of freedom within the groups is derived from the n; — 1 degree of freedom used to compute
the variances s? Add these g values for the degrees of freedom to obtain n — q.

The test statistic

F = s%etween — SSbetween/(q — 1) )
s?esidual SSresidual/(n - q)

source of degrees of sumsof mean
variation freedom squares square
between groups 2 6252  312.6
residuals 30 820.6 27.4
total 32 14458

Table II: Analysis of variance information for the Borneo rain forest data
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Introduction to the Science of Statistics Analysis of Variance

is, under the null hypothesis, a constant multiple of the ratio of two independent x? random variables with parameter
q — 1 for the numerator and n — q for the denominator. This ratio is called an F' random variable with ¢ — 1 numerator
degrees of freedom and n — ¢ denominator degrees of freedom.

Using Table II, we find the value of the test statistic for the rain forest data is

52 312.6
| = Zhetween _ 2770 4 43
S?esidual 27.4

and the p-value (calculated below) is 0.0002. The critical value for an o = 0.01 level test is 5.390. So, we do reject
the null hypothesis that mean number of trees does not depend on the history of logging.

-pf(11.43,2,30)
0.0002041322

1
1]
qf (0.99,2,30)
]

1.0

1] 5.390346

>
[
>
[

Confidence intervals are determined using the
data from all of the groups as an unbiased estimate
for the variance, o2. Using all of the data allows
us to increase the number of degrees of freedom in
the ¢ distribution and thus reduce the upper critical
value for the ¢ statistics and with it the margin of
error.

The variance s2 ;4.1 1S given by the expres-
sion SS;esiduals/ (" — ¢), shown in the table in
the “mean square” column and the “residuals” row.
The standard deviation Sesidual 1S the square root
of this number. For example, the ~-level confi-
dence interval for p; is

df(x, 2, 30)
0.8

0.2

Sresidual
_ 2n—q — -
’Y)/ 4 A /nj T T T T T T T T

The confidence for the difference in p1; — puy, is sim-
ilar to that for a pooled two-sample ¢ confidence

0.0

Ui Tta

Figure 22.2: Upper tail critical values. The density for an F' random variable

interval and is given by with numerator degrees of freedom, 2, and denominator degrees of freedom, 30.
The indicated values 3.316, 4.470, and 5.390 are critical values for significance
1 1 levels a = 0.05, 0.02, and 0.01, respectively.
i — U =t _ 4 Sresi — + —.
Yi — Yk (1—7)/2,n—g"residual n; ne

In this case, the 95% confidence interval for the mean number of trees on a lot“logged 1 year ago” hasn — ¢ =
33 — 3, t0.025,30 = 2.042, Sresidual = V'27.4 = 5.234 and the confidence interval is

V27.4
14.083 4+ 2.042——— = 14.083 + 4.714 = (9.369, 18.979).

V12
Exercise 22.3. Give the 95% confidence intervals for the difference in trees between plots never logged and plots
logged 8 years ago.

Example 22.4. The development time for a European queen in a honey bee hive is suspected to depend on the tem-
perature of the hive. To examine this, queens are reared in a low temperature hive (31.1° C), a medium temperature
hive (32.8° C) and a high temperature hive (34.4° C). The hypothesis is that higher temperatures increase metabolism
rate and thus reduce the time needed from the time the egg is laid until an adult queen honey bee emerges from the
cell. The hypothesis is

HO C Hlow = Hmed = ,uhigh VEersus Hl * Hlow s Mmed Nhigh dlffer
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Figure 22.3: Side-by-side boxplot of queen development times. The time is measured in days. the plots show cool (1) medium (2) and warm (3)
hive temperatures.

where [low, [bmed> and [ihigh are, respectively, the mean development time in days for queen eggs reared in a low, a
medium, and a high temperature hive.
Here are the data and a boxplot:

> ehblow<-c(16.2,14.6,15.8,15.8,15.8,15.8,16.2,16.7,15.8,16.7,15.3,14.06,
15.3,15.8)

> ehbmed<-c(14.5,14.7,15.9,15.5,14.7,14.7,14.7,15.5,14.7,15.2,15.2,15.9,
14.7,14.7)

> ehbhigh<-¢(13.9,15.1,14.8,15.1,14.5,14.5,14.5,14.5,13.9,14.5,14.8,14.8,
13.9,14.8,14.5,14.5,14.8,14.5,14.8)

> boxplot (ehblow, ehbmed, ehbhigh)

The commands in R to perform analysis and the output are shown below. The first line put all of the data in a
single vector, ehb. We then put labels for the groups in the variable or factor temp. Expressed in this way, this
variable is considered by R as a numerical vector. To tell R that it should be thought of as a factor and list the factors
in the vector ftemp. Without this, the command anova (1m (ehb~temp) ) would attempt to do linear regression
with temp as the explanatory variable.

ehb<-c (ehblow, ehbmed, ehbhigh)

temp<-c(rep (1, length (ehblow)), rep (2, length (ehbmed) ), rep (3, length (ehbhigh)))
ftemp<-factor (temp,c(1:3))

anova (lm(ehb™ ftemp))

Analysis of Variance Table

vV V V V

Response: ehb

Df Sum Sgq Mean Sg F value Pr (>F)
ftemp 2 11.222 5.6111 23.307 1.252e-07 xxx%
Residuals 44 10.593 0.2407

Signif. codes: 0 *%xx 0.001 xx 0.01 « 0.05 . 0.1 1
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The anova output shows strong evidence against the null hypothesis. The p-value is 1.252 x 10~". The values in
the table can be computed directly from the formulas above.
For the sums of square between groups, S Shetweens

> length (ehblow) * (mean (ehblow) -mean (ehb)) "2

+ length (ehbmed) * (mean (ehbmed) -mean (ehb) ) "2

+ length (ehbhigh) x (mean (ehbhigh) -mean (ehb)) "2
[1] 11.22211

and within groups, S'Syesidual,

> sum( (ehblow-mean (ehblow) ) "2) +sum( (ehbmed-mean (ehbmed) ) " 2)
+ sum( (ehbhigh-mean (ehbhigh)) "2)
[1] 10.59278

For confidence intervals we use sfesid = 0.2407, Spesia = 0.4906 and the t-distribution with 44 degrees of
freedom.
For the medium temperature hive, the 95% confidence interval for [i,,.q can be computed

> mean (ehblow)
[1] 15.74286

> gt (0.975,44)
[1] 2.015368

> length (ehblow)
[1] 14

Thus, the intverval is

— Sresid 0.4906
med L to. = 15.742 + 2.0154
Ymed 0.025,44 m \/ﬁ

= (15.478,16.006)

22.3 Contrasts

After completing a one way analysis of variance, resulting in rejecting the null hypotheses, a typical follow-up proce-
dure is the use of contrasts. Contrasts use as a null hypothesis that some linear combination of the means equals to
Zero.

Example 22.5. If we want to see if the rain forest has seen recovery in logged areas over the past 8 years. This can
be written as

Hy : pg = pus versus Hy : g # us.

or
HoiuQ—,ug:O versus Hltlug—/.l,g#o
Under the null hypothesis, the test statistic
‘= Y2 —Ys 7
T

no ns

Sresidual

has a t-distribution with n — q degrees of freedom. Here

. _ 14.083 15778
5234, /%5 + 3

with n — q = 33 — 3 degrees of freedom, the p-value for this 2-sided test is

= —0.7344,
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> 2%pt (-0.7344094,30)
[1] 0.4684011

is considerably too high to reject the null hypothesis.

Example 22.6. 7o see if the mean queen development medium hive temperature is midway between the time for the
high and low temperature hives, we have the contrast,

1 1
HO : i(ﬂlow + ﬂhigh) = Hmed VEISUS Hl : E(ﬂlow + ,LLhigh) % Mmed

or
1

1 1 1
HO : 5/“0“1 — Hmed + §.uhigh =0 versus Hl : i,ulmu — Mmed + i,ufhigh ?é 0

Notice that, under the null hypothesis

1- _ 1 1 1
D) 7Yo’w - )/nLe( 7YLi = S HMlow — Hme o MHhigh = 0
{2 ! l‘|‘2 }gh} o1 H d+2uhg}

and

2 2

1o o 1 o2

15 - 15
V: “Yiow — Yie Y = = n .
ar <2 ! at 2 g gh) Anow  Tmed 4 Nhigh

This leads to the test statistic

$Ttow — Ymed + 3Ynigh 115743 — 15.043 + 214.563

‘ 1 1 1 /1 1 1
Sresldual\/4nlow + Tormod + Tnnign 0.4906 Iid + 1i =+ 15

t= = 0.7005.

The p-value,

> 2% (1-pt (0.7005,44))
[1] 0.487303

again, is considerably too high to reject the null hypothesis.

Exercise 22.7. Under the null hypothesis appropriate for one way analysis of variance, with n; observations in group

c202 020'
> & 1 q
EletYi+ -+ Yug = cipn + - -+ ¢qliq, Var(clY1+---+chq):—n 4+ 4 —
1 q

In general, a contrast begins with a linear combination of the means

¢:Clﬂl+"'+cqﬂq~

The hypothesis is
Ho:¢Y=0 versus Hp:¢Y#0

For sample means, 1, . . . , §q, the test statistic is
Cil1 + -+ Cqlq

/i g
Sresidual \/ 7, +oe g

Under the null hypothesis the ¢ statistic has a ¢ distribution with n — ¢ degrees of freedom.

t =
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22.4 'Two Sample Procedures

We now show that the t-sample procedure results from a likelihood ratio test. We keep to two groups in the devel-
opment of the F' test. The essential features can be found in this example without the extra notation necessary for an
arbitrary number of groups.

Our hypothesis test is based on two independent samples of normal random variables. The data are

Yij = My + €ij.

where ¢;; are independent N (0, o) random variables with ¢ unknown. Thus, we have n; independent N(u;, o)
random variables Y3; ...,Y,,; with unknown common variance o2, j = 1 and 2. The assumption of a common
variance is critical to the ability to compute the test statistics.

Consider the two-sided hypothesis

Hy:pp =pg versus Hy:pg # po.

Thus, the parameter space is
0= {(/-1’17/-1’2,0-2);/1/1a/j/2 € R70'2 > 0}

For the null hypothesis, the possible parameter values are
O = {(,ufla,qu»U?);Nl = uz,az >0}

Step 1. Determine the log-likelihood. To find the test statistic derived from a likelihood ratio test, we first write
the likelihood and its logarithm based on observations y = (Y11, - -, Yny1, Y12, - -  » Yno2)-

1 ni+nz 1 ni na
L(p-pa, 0°y) = (W) eXp =55 (Z(y“ — )+ Z(yig - u2)2> (22.3)

i=1 i=1

n1

1 -
(In27 + Ino?) — 252 <Z(yil — )’ + Z(ym - #2)2> (22.4)

i=1 i=1

ny+n
In L(p1 .2, 0%|y) = —%
Step 2. Find the maximum likelihood estimates and the maximum value of the likelihood. By taking partial
derivatives with respect to 11 and po we see that with two independent samples, the maximum likelihood estimate for
the mean ; for each of the samples is the sample mean ;.

1 & 1 &
1= — Yil, flo=17Y2=— Yi2.

<

=

Now differentiate (22.4) with respect to 2

0 9 ny + ns 1 S 2 e 2
wlnL(pl,pg,a |x) = — 5,2 + 2(02)? Z(yil — 1) +Z(yi2 —p2)” |-

i=1 i=1

Thus, the maximum likelihood estimate of the variance is the weighted average, weighted according to the sample
size, of the maximum likelihood estimator of the variance for each of the respective samples.

1 ni ng
~92 — \2 — \2
g = i1 — —|— i2 — .
n1+n2<§ (yin —1)° + D (a2 y2)>

i=1 i=1
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Now, substitute these values into the likelihood (22.3) to see that the maximum value for the likelihood is

o 1 1 [ & _ o~ _
Ll 2 6°1%) = (gt O 557 (Z(@m —g)* 4 (2 — y2)2>
i=1 i=1
1 ni + ng

= Emer)mr? P T

Step 3. Find the parameters that maximize the likelihood under the null hypothesis and then find the
maximum value of the likelihood on ©,. Next, for the likelihood ratio test, we find the maximum likelihood under
the null hypothesis. In this case the two means have a common value which we shall denote by (.

1 ni+nsa 1 ni
L(p,0%ly) = (W) xXp 575 (Z yir — 1) + Z Yiz — ) (22.5)
i=1

2 _ (n1 +n2) 2 1 S
I L(p, 0%[x) = == —=(In 27 +Ino?) — o— Z yin — 1)? + Z Yia — (22.6)

The p derivative of (22.6) is

o) 9 1 (&
%IHL(ﬂaU |X)O'2<; Yi1 — M +Z Yi2 — [ )

Set this to 0 and solve to realize that the maximum likelihood estimator under the null hypothesis is the grand sample
mean 7 obtained by considering all of the data being derived from one large sample

L= M1+ N2y
o =7 = — (zyﬁzyﬁ)_mm |

=1

Intuitively, if the null hypothesis is true, then all of our observations are independent and have the same distribution
and thus, we should use all of the data to estimate the common mean of this distribution.

The value for o2 that maximizes (22.5) on Oy, is also the maximum likelihood estimator for the variance obtained
by considering all of the data being derived from one large sample:

&g:n1in2 (Z yir =) +Zy12_: >

i=1

We can find that the maximum value on O for the likelihood is

. . 1 1 ni _ na _
L(fio, 63]x) = (@ra2) iz P g7 (;(yn ~9)*+ Zl(yiz - y)2>

- 1 niy + no
= @reg)maz MY T

Step 4. Find the likelihood statistic A(y). From steps 2 and 3, we find a likelihood ratio of
Liio,53%) _ (53" S g = 9P T e =)
AY) = == = g i= . .27
L(f1,6[x) g Zi=1(y11 - yl) + Zi=1(y12 )

This is the ratio, SSiotq1, Of the variation of individuals observations from the grand mean and S.S,csiquais- the
variation of these observations from the mean of its own groups.
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Step 5. Simplify the likelihood statistic to determine the test statistic /'. Traditionally, the likelihood ratio is
simplified by looking at the differences of these two types of variation, the numerator in (22.7)

ni n2
SStotal = Y _(ir = 1>+ Y _ (i — 7)°
i=1 i=1
and the denominator in (22.7)
ni nz
SSreSiduals = Z(yzl - gl)2 + Z(yﬂ - g2)2
i=1 i=1

Exercise 22.8. Show that SStotal — SSresiduals = ?’Ll(gl — ?)2 + no (gg — ?)2

In words, SS;ota1 the sums of squares of the differences of an individual observation from the overall mean 7, is
the sum of two sources. The first is the sums of squares of the difference of the average of each group mean and the
overall mean,

S'Shetween = 11 (Y — §1)2 +no(y — ?]2)2-

The second is the sums of squares of the difference of the individual observations with its own group mean, S'S;esiduals-
Thus, we can write

SStotal = SSrcsidual + SSbctwccn
Now, the likelihood ratio (22.7) reads

S'Sresidual + SSbetWeen) _ (1 N SSbetween) —(ni1+n2)/2
SSresiduals

2= (

SSresiduals

Due to the negative power in the exponent, the critical region A(y) < )¢ is equivalent to

SShetween U—11)? Y — Yo)?
between _ MW 1) 2§ — )", (22.8)
S Sresiduals (nl - 1)51 + (ng — 1)82

for an appropriate value c¢. The ratio in (22.8) is, under the null hypothesis, a multiple of an F'-distribution. The last
step to divide both the numerator and denominator by the degrees of freedom. Thus, we see, as promised, we reject if
the F'-statistics is too large, i.e., the variation between the groups is sufficiently large compared to the variation within
the groups.

Exercise 22.9 (pooled two-sample t-test). For an « level test, show that the test above is equivalent to

|T(y)| > ta/2,n1+n+2-

where ~ ~
Y1 — Y2

1 1
Sp\/nr T g

and sy, is the standard deviation of the data pooled into one sample.

T(y) =

1
512) = R ((m —1)s2 + (ng — l)sg)

Exercise 22.10. Generalize the formulae for ¥, S Spetween and SSresiduals from the case ¢ = 2 to an arbitrary number
of groups.
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Thus, we can use the two-sample procedure to compare any two of the three groups. For example, to compared
the never logged forest plots to those logged 8 years ago., we find the pooled variance
9 1

1
52 = m((n1 —1)s? + (ng — 1)s2) = o1 5.065% + 8 - 5.761%) = 28.827

and s, = 5.37. Thus, the ¢-statistic
. 23.750 — 15.778

1 1
5.37y/ %5 + 3

= 7.644.

> 1-pt(7.644,19)
[1] 1.636569e-07

Thus, the p-value at 1.64 x 107 is strong evidence against the null hypothesis.

22.5 Kruskal-Wallis Rank-Sum Test

The Kruskal-Wallis test is an alternative to one-way analysis of variance in much the same way that the Wilcoxon
rank-sum test is a alternative to two-sample ¢ procedures. Like the Wilcoxon test, we replace the actual data with their
ranks. This non-parametric alternative obviates the need to use the normal distribution arising from an application of
the central limit theorem. The H test statistic has several analogies with the F’ statistic. To compute this statistic:

e Replace the data {y;;,1 < i <n;,1 < j < g} for n, observations for the ¢-th group from each of the g groups
with {rij, 1<i<n;,1<5< q}, the ranks of the data taking all of the groups together. For ties, average the
ranks.

e The total number of observations n = n; + --- 4+ n,.

e The average rank within the groups
L :
Ty = — Tijs ZZL...,q.
n; <
Jj=1

e The grand average of the ranks

(See Exercise 20.6.)

e The Kruskal-Wallis test statistic looks at the sums of squares of ranks between groups and the total sum of
squares of ranks B
_ SSRbetween _ Zle Uz (Fi - F)Z
SSRiota/(n — 1) Y (g =) (n = 1)

e For larger data sets (each n; > 5), the p-value is approximately the probability that a X371 random variable
exceeds the value of the H statistic.

e For smaller data sets, more sophisticated procedures are necessary.
e The test can be followed by using a procedure analogous to contrasts based on the Wilcoxon rank-sum test.

Exercise 22.11. For the case of no ties, show that

(n—=1)nn+1)

SSRtotal = 12
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In this case,

12 & n+1\? 12 <
H: i 7’£— = ii-g— 3 1
n(n+1);n (r 2 ) n(n+1);nrl (n+1)

The Kruskal-Wallis test also gives a very small p-value to the queen development times for Africanized honey
bees. Begin with the R commands in Example 22.4 to enter the data and create the temperature factors ftemp.

> kruskal.test (ehb™ ftemp)
Kruskal-Wallis rank sum test

data: ehb by ftemp
Kruskal-Wallis chi-squared = 20.4946, df = 2, p-value = 3.545e-05

22.6 Answer to Selected Exercises

22.2. Let’s look at this difference for each of the groups.

i(yzg -9 - 2(?]1’]‘ —3)? = Z ((yij —9)* = (yij — ng)Q)
— d 2y —y—0) (=g +4) =ni(25; =7 — ) (-9 + §:) = ni(ys — @2

Now the numerator in (22.7) can be written to show the decomposition of the variation into two sources - the within
group variation and the between group variation.

1 n1

Z(yil -7+ ZQ(yZQ -7 = Z(ylj —-51)% + Zz(mj — )+ — )’ + 12y - 52)

=1 =1 =1 1=1
= (ny — 1)s7 + (na — 1)s3 +n1(J — 41)* + n2(J — 92)°-

22.3. Here, we are looking for a confidence interval for ;1; — p3. From the summaries, we need
ny =12, 9y =23.750, n3 =9, y3=17.778.

From the computation for the test, we have Syesiqual = V' 27.4 = 5.234 and using the gt (0.975, 30) command we

find t0_025730 = 2.042. ThllS,
_ _ 1 1
(71 — U3) +£(0.975,30) Sresidual{ | — + —
ny ns

1 1
= (23.750 — 17.778) £2.042 - 5,234y | 7 + 5

= 5.972 +2.079 = (3.893,8.051)

22.7. This follows from the fact that expectation is a linear functional and the generalized Pythagorean identity for the
variance of a linear combination of independent random variables.
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22.8. Look at the solution to Exercise 22.2.

22.9. We will multiply the numerator in (22.8) by (11 + n2)? and note that (n1 + n2)y = n1%1 + naya. Then,

(n1+n2)* (N (T — 51)% + n2(F — §2)° = n1((n1 + n2)y — (n1 + n2)41)* + n2((n1 + n2)¥ — (n1 + n2)ija)?
=n1(my1 + naPe — (N1 +n2)71)* + n2(nigr + nafa — (n1 + n2)2)?

n1(n2(g2 — 71))* + n2(n (g1 — 72))*

(nin3 + nand) (71 — §2)° = nina(ny + n2) (71 — 92)°

Consequently
(T — 502 + o — 52) = —22 (1 — )2 = (1 — )2/ (— + —
ni + no ni n2 '
The denominator
ni nz
Z(yil —5) + Z(yﬂ —2)? = (m +ny — 2)s7.
j=1 j=1
The ratio
SSbctwccn _ (gl - 372)2 _ T(y)2
SSresiduals  (ng +ny — 2)s2 (n% 4 n%) n1+mng — 2

Thus, the test is a constant multiple of the square of the ¢-statistic. Take the square root of both sides to create a test
using a threshold value for |T'(y)| for the critical region.

22.10. For observations, y;1, . . . Yin, in group ¢ = 1, ..., q, letn = ny + - - - 4+ n, be the total number of observations,
then the grand mean

- 1 _ _

Y= E(n1y1++nqu)
where §; is the sample mean of the observations in group <. The sums of squares are

q

q
SSbetween = Z n; (gz - 5)2 and SSresiduals = Z(nz - 1)512

i=1 i=1
where s? is the sample variance of the observations in group i.

22.11. In anticipation of its need, let’s begin by showing that

z":jQ _n(n+1)2n+1)
Jj=1 6
Notice that the formula holds for the case n = 1 with

12_1a+¢x21+1)_§_1
B 6 6

Now assume that the identity holds for n = k. We then check that it also holds forn =k + 1
E(E+1)(2k+1

6
w@k+n+6w+1nzﬁgimﬁ+ﬂk+®

(k + 1)(k + 2)(2k + 3)
6

P22 4+ kP + (k4 1)
okt
G
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This is the formula for n = k + 1 and so by the mathematical induction, we have the identity for all non-negative
integers.
With no ties, each rank appears once and

n n 2
SSRtotaIZZ(j n—!—l) Z] _22 n+1+z<n—2|—l>

j=1

Cn(n+1)(2n+1) n(n—l—l)n+1 n+1\°
- 6 T 2 +n< 2 )
_nn+1)2n+1)  n(n+1)>

- 6 4

_n(n+1) _(n—=1)n(n+1)
== (@n+1) -3(n+1)) = B
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