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Ex. EXAMPLE 8.1 Suppose we have two correlated regression models

E[J’ﬂ] =6,=8,+ Bux,
and
E[y,] =46, = By + Bux, + Byyx} (i=1,2,...,n).

Here Y = {(),))] = 9™, y?®),

6, 1 x
g 1 x,{(B

i | ) 21150 )= % po
: BTN
6, 1 x,

and

6., 1 @ &
022 1 X, x§ BZO

6@ = =l i le =XZB(2)-
' ) : : By
0., 1 % =&

The hypothesis of no regression on x then takes the form

B
Hy: By, =0, (BZ)=(8),
so that o Hoo

A =(0,1) and A2=(8 : ‘1))
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