
Tilastomenetelmien perusteet, kaavakokoelma
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2 VARIANSSIANALYYSI

1-suuntainen

SST = SSB + SSW(2.1)
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SS df MS F (H0 : µ1 = µ2 · · · = µI)

välinen SSB I − 1 MSB = SSB/(I − 1) F = MSB/MSW ∼ FI−1,n−I , kun H0 tosi

sisäinen SSW n− I MSW = SSW /(n− I) (F = t2, jos I = 2)

kokonais SST n− 1

2-suuntainen

SS df MS F

A:n omavaikutus SSA df A MSA = SSA/df A FA = MSA/MSE ∼ Fdf A,df SSE

B:n omavaikutus SSB df B MSB = SSB/df B FB = MSB/MSE ∼ Fdf B ,df SSE

A:n ja B:n
yhdysvaikutus

SSAB df AB MSAB = SSAB/df AB FAB = MSAB/MSE ∼ Fdf AB ,df SSE

jäännös SSE df SSE MSE = SSE/df SSE

kokonais SST



3 REGRESSIOANALYYSI
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β̂0 = y − β̂1x(3.2)

β̂1 =

∑n
i=1(xi − x)(yi − y)∑n

i=1(xi − x)2
=

∑n
i=1 xiyi −

(∑n
i=1 xi

)(∑n
i=1 yi

)/
n∑n

i=1 x
2
i −

(∑n
i=1 xi

)2/
n

(3.3)

ŷi = β̂0 + β̂1xi, missä i = 1, 2, . . . , n(3.4)

H0 : β1 = 0
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∼ tn−2, missä s(β̂1) on β̂1:n estimoitu hajonta(3.5)

H0 : β0 = 0
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∼ tn−2, missä s(β̂0) on β̂0:n estimoitu hajonta(3.6)

SST = SSR + SSE(3.7)
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Y = β0 + β1x1 + β2x2 + · · ·+ βkxk + ε(3.10)

H0 : βi = 0
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∼ tn−k−1, missä s(β̂i) on β̂i:n estimoitu hajonta(3.11)

MSR = SSR/k(3.12)
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H0 : β1 = β2 = · · · = βk = 0
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