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2)  «­¬:®�¯�° ±³²!´�µ[°[¶ HA :αi =0, ∀i  ·  SSA /σ 2 ~ Χ I −1
2 . 

3)  ¸­¹:º�»�¼ ½³¾!¿�À[¼[Á HB : β j =0, ∀j  ·  SSB /σ 2 ~ Χ J−1
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Cov(Yi. -Y.. ,Y j. -Y.. ) = Cov(Yi. ,Y j. ) - Cov(Yi . -Y.. ) - Cov(Y.. ,Y j. ) + Cov(Y.. ,Y.. ). gKbAb�h

 

Cov(Yi. ,Y j. ) = Cov ( , )
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Cov(Yi. ,Y.. )= Cov(Yi. , ).
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Var(Y.. )=σ 2 / I J . 
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SSres � SSA : 

Cov(Yij -Yi. -Y j. +Y.. ,Yi. -Y.. ) = Cov(Yij ,Yi. ) - Cov( Yij ,Y.. ) - Cov(Yi . , Yi . ) + Cov(Yi. ,Y.. ) ( � ) ~��K���*�
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 Cov(Yij ,Yi. ) = σ 2 / J  } 

 Cov(Yij ,Y.. ) = σ 2 / I J  }  �  ( � )=0 � ~���������� �.�*�  
 Var(Yi. ) = σ 2 / J  }  SSres � SSA . 

 Cov(Yi. ,Y.. ) = σ 2 / I J  } 
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SSres � SSB . 
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Y j. -Y.. - β j )2 /σ 2 ~ Χ J −1
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   SSres /σ 2 ~ Χ ( )( )I J− −1 1

2 . 


