1 Corrections 01 February 2008

2 Chapter 1 corrections

Fix page: 2 line 9

l.c. n should be u.c. N so that Xis N x 2, bis2x 1, and eis N x 1.
Fix page: 2 line 15

replace b1 and b2 with 81 and 2, to read

yi = Bo + Bin; + e;.

Fix page: 6 line 3
.. . . a b;
upper limit of inner double sum is b; where N =37 | > /" nij.
Fix page: 9 line 5
missing square brackets

yr = Bo+ it + e
= Po+Bit+n+per—1+at
= fo+Pit+n+plyi1—LFo— Gt —1)] +a
= [Bo(l =p)+n+Bi]+ B1(1 = p)t + pyr—1 + a (1)
Fix page: 10 line -8
replace by and by with B and 31, to read where p; = By + [B1x;.
Fix page: 10 line -6
replace by and b2 with 89 and (31, to read where \; = By + G1x;.

3 Chapter 2 corrections

Fix page: 14 line 5
missing b in display

na n o n n I Y.
n n 0 0 aq Y1.
XTXb = n 0 n 0 a9 and XTy = | yo.
n 0 0 n Qg Ya.

Fix page: 14 line -11
missing transpose (superscript) and also w! X7 Xw = || Xw|? = 0,
Fix page: 15 line 19
delete 'a’

Corollary 1 XDb is invariant to the choice of solutions b to the normal equa-
tions (77?).

Fix page: 15 line -9
missing X7 in display A
XTe =XT(y —Xb) =0



Fix page: 25 line 5
fix normal equations This minimization problem has led to the normal equations
XTXb = XTy.

4 Chapter 3 corrections

Fix page: 33 line 15
missing ) (right parenthesis) all solutions to the normal equations are given by
b(z) = (XTX)9X Ty 4 (I - (XTX)9XTX)z.
Fix page: 35 line 1
0
Y1
Yo.
Ys.
Fix page: 36 line -5
X" should be Xb

missing hat 61 =

I
ai

1b 1b 0 RPN 0 Ib (%)

1, 0 1, ... 0 I,

Xb=| ... ... ... ... Qg
1, 0 0 0 I, 8,

1, 0 O 1, I B2

L Bb

5 Chapter 4 corrections

Fix page: 67 line 16
missing transpose Here this means A € C(U7T) = C(XTRT) = ¢(XT)

6 Chapter 5 corrections

Fix page: 87 line -1

replace n; and subscript N; with p; and U; ~ an (¢i), where p; = 1
Fix page: 93 line -5

missing transpose in (2,1) element of matrix

[ BX }{ B ]XNN ({ By } [ BVB?” BVQ, )
Qf X Qf w2 Qfe |7 Qf VBT Qfvq, |

Fix page: 98 line -3
insert 'noncentral’ and so the mean and variance of a noncentral chi-square variate
are p + 2¢ and 2p + 8¢, respectively.



7 Chapter 6 corrections

Fix page: 112 line -7
subscript should be N — r not k¥ Reject if ¢ > ¢, provides a level a test for
a=Pr(T>cy|T ~ty_r).
Fix page: 140 line 8
reference to (6.16) should be (6.17)

8 Chapter 7 corrections
9 Chapter 8 corrections
10 Chapter 9 corrections

11 Appendix A corrections

Fix page: 200 line -12
change 'a’ to 'all’ Viewed another way, the set of all linear combinations of a set
Fix page: 202 line 17
change b to ¢) there exists a vector ¢/) such that A ; = Bel).
Fix page: 204 line 14
change 'are’ to 'be’ Let S and 7 be orthogonal complements
Fix page: 204 line -6
x should be s The Pythagorean Theorem applies to the decomposition in (?7?),
since if x =s+t
Fix page: 206 line 4
change ¢ to m and the right hand side (m x 1) vector ¢
Fix page: 208 line 14
insert 'Result’ and following Result A.10, we find
Fix page: 209 line 14
subscript of I should be n not ¢

x=Gc+ [x—Gc]=Gc+ [x — GAX] = Ge + [I, - GA]x

Fix page: 209 line 16
superscript should be n not ¢ First, by varying z over R",
Fix page: 214 line 3
reference equation (A.10), not (A.6)
Fix page: 215 line 16
subscript 2 Solving for ¢;, we have g1 = —(1/2)qgo;
Fix page: 217 line 10
replace 'eigenvalues’ with 'eigenvectors’ So we have three eigenvalues, \; = 15,
A2 = 8, A3 = 6, and to get their eigenvectors,



Fix page: 224 line 4
reverse U and V in display



