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Determinant kovariaéni matice p¥i hypotese H, je roven

o1 + (n — 1) o] (1 — o1,
takze
n .l 1
K,=(2n)20"(1—9) 2 [1+(n—1)¢]:.

Z hustoty (6) vyplyvé, Ze maximalné vérohodné odhady regresnich koeficient
v (5) jsou tytéz pti obou hypotesdch H, i H,. Nemé tedy Halperin pravdu,
kdyz v [1] tvrdi, Ze nalezeni maximalné vérohodnych odhadt pfi hypotese H,
je neumérné slozité. Ve skuteénosti odhady (8.3) uvedené v jeho praci [1]
nejsou ni¢im jinym neZ maximalné vérohodnymi odhady.
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Pezome

O PACIIPEOEJEHNY HEKOTOPBIX CTATUCTUR
IIPU HAJINYUU MEEIVHIIACCOBON KOPPEJAIINNA

IPOCJIAB TAEK (Jaroslav Héjek), IIpara
(IMMocrynuno B pemaxmmo 6/IX 1957 r.)

B craree mokasbiBaercs, 9TO N-MEPHOMY HOPMAlbHOMY paclpeleeHuIio
¢ MOCTOAHHOM Aucuepcred o? 1 ¢ KOd(PPUIUESHTOM KOPPENANUA ¢ COOTBETCBYET
0I0THOCTE BeposarHoct: (6). VI3 Bmpma mocirempedl ciengyer, 9T0 MaKCUMAIbHO
OpaBIOMOfOGHBIE OmeHKM KOI)PUIOHeHTOB perpeccHr, f; B COOTHOMEHUHN
My; = a + > Bi(x;; — ;) He 3aBucaAT or g. ONHOBPEMEHHO BHIBOJATCA HEKOTO-
PBle peayibrarThl, comeps;kammecsa B [1] m [3].

Summary

ON THE DISTRIBUTION OF SOME STATISTICS IN THE PRESENCE
OF INTRACLASS CORRELATION

JAROSLAV HAJEK, Praha
(Reczived Septzmber 6, 1957)

The n-dimensional normal distribution with constant variance o® and
correlation coefficient p is proved to possess the probability density (6). From
its form it is easily seen that the maximal-likelihood estimates of the regression
coefficients B, in the relation My, = a + ZB,(x;; — «;) are independent of p.
Some results contained in [1] a [3] are derived in addition.
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