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Errata for: Bjarne Kjær Ersbøll and Knut Conradsen: “An Introduction to
Statistics”, Vol. 2 (7. ed. 2005 - Preliminary version in English).

If you discover new unknown errors please inform me, so we can provide an
updated errata-sheet.
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It reads It should read

178 det 0 det(B)

339 kan sættes lig 1, har vi -

3410


 sinα cosα

cosα sinα





 sinα cosα

cosα − sinα




907 = Σ12Σ
−1
22 (x2 − µ2) = = µ1 + Σ12Σ

−1
22 (x2 − µ2) = µ1+

975 χ2(ni) χ2(ni)-distributed variables.

9911 orthogonal orthogonal (and even orthonormal)

9915 Λ1 Λi

1009 x− pi(x) x− p1(x)

1259 ȳ1. ȳ1..

1263
1

7−3282
3

1
7−3 · 282

3
1372 y3 y3

1432 xθ̂ xθ̂

1446 x2δ2 x2δ2

1466 F(ri − ri+1, n− r) F(ri − ri+1, n− ri)
1487 is a sub-hypothesis of H2 since H2

1508 and σ2 and σ2 is unknown.

1510 (Fig4.1) +β1+ +β1t+

1532 theorem 2.3.2 theorem 2.23

15315 xβ xβ̂

1571 versus independent versus dependent

1592 2x(x′x)−1x 2x(x′x)−1x′

1591 x(x′x)−1x x(x′x)−1x′
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1618 Since these residuals Since both these types of residual

1611 influence. influence. As a rule of thumb
| COVRATIOi − 1 |≤ 3p/n

1623 observation. observation. As a rule of thumb they
should lie within say ±2.
A similar rule adjusted for number of

observations says within ±2
√
p/(n− p)

1629 estimate. estimate. As a rule of thumb they should
lie within say ±2. A rule adjusted for number
of observations says within ±2/

√
n

1671 t = 1. t as 1.

1681 ti tj
17113 4.3, 4.3 and 4.3 4.3, 4.4 and 4.5

1713 τi τ

1762 β3 β3 = 0

1812 F-værdi F-value

1967 T 2 x1 T 2 on x1

2084 Resultatet vedrørende -
fordelingen af

2084 og vedrørende -
uafhængigheden af

2177 (Ȳ ij − Ȳ )(Ȳ ij (Y ij − Ȳ )(Y ij

2208 y36 = 11.093 y36 = 11.903

2348 k · φ(d) ·φ(d)

2382 if µ2 is true than if µ2 π2 is true than if π2

2482 prior probability posterior probability

26210 Theorem 8.3 The sum Theorem 8.3 The total
variance ie. the sum

2664 detR̂
λ̂1···λ̂m···λ̂k−m

detR̂
λ̂1···λ̂m·λ̂k−m

2664 λ̂m+1·λ̂k
λ̂k−m

λ̂m+1···λ̂k
λ̂k−m

2863 Equation 8.3 Equation 8.2

Bjarne Ersbøll


