regression

and predictions

Gunnar Stefansson

September 5, 2022

Ranks, constraints and correlations in multivariate

stats545.3 545.3 Hypothesis tests in the linear model, model building

[} = =
Gunnar Stefansson Ranks, constraints and correlations in mu



Ranks, constraints and correlations in multivariate regression

Problem statement

When rank(X) < p, the estimate 3 is not unique.
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Constraints

To specify B uniquely we can add constraints...
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