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Suppose we are interested in simultaneous confidence intervals for linear combinations of the
form /3. We will look for 100(1 — a)% confidence intervals. There are two methods we can use.

Scheffe Simultaneous Intervals
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where ¢ is the number of 3 involved in all the intervals being compared

Bonferoni Simultaneous Intervals
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where [ is the number of linear combinations we are computing intervals for.



