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AN ANCILLARY PARADOX IN TESTING

Kun He

Abstract: In multiple linear regression with normally distributedas, it is shown
that a test procedure for a hypothesis about the intercejghvit-admissible when
the design matrix is fixed is inadmissible when the desigrrimnatan ancillary statis-
tic. The result of this paper is a complementary one to Brevpaper [2].
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