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§9.1 515




§9.1 515
o HAH: x, RIALHE: y. WMECKAS (RH): y = f(z).




§9.1 51 &
o HAK: x, NAH: y. MBERARS (RA): y = f(a).
o ZE: e. HIHARKFR: y = f(z) +e.




§9.1 515

o HAE: x, AT y. MBURAS (RA): y = f(2).
o RZE: e HIHAXZR: y=f(z)+e.
Q@ r = E%%%(Efﬁ%), Yy = ﬁ/ﬂﬂ%
= SRGEmNERE, RAE), y= LT85,
Flf, Rl BAE B WAL, Fa PASEL
¥y, e NBENAL BB EUE.




§9.1 515

o HARH: x, IALE: y. RECKAS CRAN: y = f(z).
o RZE: e HIHAXZR: y=f(z)+e.
Q@ r = E%%%(Efﬁ%), Yy = ﬁ/ﬂﬂ%
= SR (AT BOE, RAE), y = JLTF&mE.
Kola f, AR BAE R WA AR, W NS
Ky, e FLABENAS BB UE.
o IEBMRL: ¢ = f(x) + e, He ~ N(0,02), 0 KA.




§9.1 51 &
o HAH: x, RIALHE: y. WMECKAS (RH): y = f(z).
o RZE: e HIHAXZR: y=f(z)+e.
Q@ r = E%%%(Efﬁ%), Yy = ﬁ/ﬂﬂ%
x = SRS E(AATIGE, RATE), y = LTS,
Kb f, AR0 BB, Ko NS
Wy, e BN BENLAR BB HUE.
o IEBMRL: ¢ = f(x) + e, He ~ N(0,02), 0 KA.

oﬁ?&( nyz) 2:1)"'7"7‘
[ERERL g = f(2) ves,i=1,--- ,n.
x; T,y A BEATL AR B B R (R AE).




§9.1 91 &

o HARH: x, IALE: y. RECKAS CRAN: y = f(z).
o RZE: e HIHAXZR: y=f(z)+e.
Q@ r = E%%%(Efﬁ%), Yy = ﬁ/ﬂﬂ%

= SR (AT BOE, RAE), y = JLTF&mE.

Kola f, AR BAE R WA AR, W NS

Ky, e FLABENAS BB UE.
o IEBMRL: ¢ = f(x) + e, He ~ N(0,02), 0 KA.
o H¥E(viy),i=1,---,n

BUERERS: y; = f(z) +e,i=1,--- ,n.

z; A ZH, Y, A BENLAR B B IUE (RTRLIN).

o ¢; FERENLARE, (HPUEAR K (AT, KO8 f RE.




S KACIDEE AVSES AT @




S KACIDEE AVSES AT @

o —JL: f(x) =a+bx. ZIG: f(T) =a+ bz + -+ bpxp.
ZHa, b; by, b, KK




S KACIDEE AVSES AT @

o —JL: f(x) =a+bx. ZIG: f(T) =a+ bz + -+ bpxp.
gﬁaa b7 bla e 7bp ﬂi%ﬂ
o pt HART MUEHL, n REIE R (FEAR).




LRIl f PR HL
o —JL: f(x) =a+bx. ZIG: f(T) =a+ bz + -+ bpxp.
ZHa, b; by,--- by RE.
o p e HART MU, n ZEURE(FEAE).
o Hll.1. y= f(x) +e, —JC. BHE: (x;,4),i=1,--- ,n=50.
MEHUR B, BN f & Rt




LRIl f PR HL
o —JL: f(x) =a+bx. ZIG: f(T) =a+ bz + -+ bpxp.
ZHa, b; by,--- by RE.
o p e HART MU, n ZEURE(FEAE).
o Hll.1. y= f(x) +e, —JC. BHE: (x;,4),i=1,--- ,n=50.
MEHUR B, BN f & Rt




1.3, 2 = FAPAXANOH, y = £FMAMHE, - = FiE.




1.3, 2 = FAPAXANOH, y = £FMAMHE, - = FiE.

o T, RIHXZR: vy =a+ bz +e.
BlE (v, yi), i =1, ,n.
XN Nz, % ZENifig & 2 D
HASE— KR




1.3, 2 = FAPAXANOH, y = £FMAMHE, - = FiE.

o T, RIHXZR: vy =a+ bz +e.
BlE (v, yi), i =1, ,n.
XN Nz, % ZENifig & 2 D
HASE— KR

o il BlIHRKR: 2 =c+dy+e.
BlE (yiy2i),i=1,--- ,n.
NP 2 18 L, A=t £ /DT
A E—> HAE.




§9.2 —JnZ [l H
y=a+br+e e~ N(0,d%), 0> KA.
ﬁjﬂ%: ($i7yi)7 1= 17 , 1.




§9.2 —JnZ [l H
y=a+br+e e~ N(0,d%), 0> KA.
ﬁjﬂ%: ($i7yi)7 1= 17 , 1.

o B/ TIWL M 5 Q0 b) = ST [y — (a + b))

L E /M a, b, 18 Ka, b.




§9.2 —JnZ [l H
y=a+br+e e~ N(0,d%), 0> KA.
ﬁjﬂ%: ($i7yi)7 1= 17 , 1.

o f/h IR REL i Qe b) = Y[y — (a + bxy)]?
LB BN a, b. 18N, b.

o [ v, =a+by; +e;,i=1,--,n.
1 e 20 2(y1 (a+b$2))

Py; (yz) = V2no?
ﬁ%ﬁaﬂ%ﬁabﬁiﬂ%ﬁ%ﬁaﬁﬁﬁﬁﬁﬁ

o WAL L(a,b,02) = We_mzrizl[Ji*(erLb.Li)] ‘




§9.2 —JnZ [l H
y=a+br+e e~ N(00ac%),c K&
ﬁjﬂ%: ($i7yi)7 1= 17 , 1.
o I/ eI E RH R AH1FQ(a,0) = 0 [yi — (a + bay)]?
LB BN a, b. 18N, b.

o [EIFAMEAL: v, =a+bai+e,i=1,--,n.
1 e 20 2(y2 (a+b$2))

Py; (yz) = V2no?
Ma; NEFZHL, a, b jjﬂiiﬂﬁ—irﬁi?‘%ﬂl o NI IRSH.

o LISRER 2 L((% b,O' ) — 1 ne—pzv',:1[Jvﬁ*(thb-Lz‘)]Z.

Vora?
o B RS TT: La, b, o?) I 5.
a, b I RAVRETHHE13Q (a, b) LB HN, B Na, b.







EH21 a=g—br, b= DU D) _ Ly

o FEA: P(E=mim=1y;
WEM — (a+b8))* = 237 1 [yi — (a+bx;)]* = +Q(a,b).

~
Il
|
~
|
—_
S




EM2.1. a =y — b, S =

° ﬁj& P(é.:xz’n:yz):%’zzlv ;.
ME[n — (a+b8))* = 5 Xt [y — (a +bxi)]* = 1Q(a,b).

o [l \ VR, & = & i 35,3,
a=En—bEE — E(ij —b€)%, ij=n— En, € =€ — EE.




N e b S @mBwi—0) _ Ly
EH21. a=y—-bz, b= Zl?zl(xi—f)Q Toe

o FEA: P =mpn=y;)=2,i=1--,n.

WE — (a+ b6 = & X0 [y — (a + bxi)]* = +Q(a,b).
o [HIEIER )\ VKR, 5 = % E 5.3,

a = En—bEE — E(i) — b)?, ij =n— En, § = € — EX.
o IERAMA: 77— bE = (77 — bE) @ (b — b)E,

b RE®: HIE() — bE)E = 0. b = 24 — By — bEE.




N e b S @mBwi—0) _ Ly
EH21. a=y—-bz, b= Zl?zl(xi—f)Q = T

o FEAR: P =zim=1y;) = l i=1,---,n.

WE — (a+ b6 = & X0 [y — (a + bxi)]* = +Q(a,b).
o [BIEE )\ IKIR, 5 — & E H5.3.

a = En—bEE — E(i) — b)?, ij =n— En, § = € — EX.
o IEZA#: 77— bE = (77— bE) @ (b — b)E,

b RE®: HIE() — bE)E = 0. b = 24 — By — bEE.
o E¢E =7, En=1. var(§) = %Em, var(n) = %Eyy,

by —. o BEARISE R BL(2.15).

cov(§,n) = gry’ Pé,n:\/m




N e b S @mBwi—0) _ Ly
EH21. a=y—-bz, b= Zl?zl(xi—f)Q = T

o FEAR: P =zim=1y;) = l i=1,---,n.
WE — (a+b6)]? = 5 X[y — (a +bz;)]* = 5Q(a,b).
o [BIEE )\ IKIR, 5 — & E H5.3.
a = En—bEE — E() — b6)%, i = n — En, & = € - B¢
o IEZZSHR: 7 —bé = (i — bE) @ (b— D)S,
b RE®: HIE() — bE)E = 0. b = 24 — By — bEE.
o E¢E =7, En=1. var(§) = %Em, var(n) = %Eyy,
cov(E,n) = Loy, pey = L =i r FERMIRRH(2.15).

\/émfyy
o Q(a,b) = nE(i) — b)* = nvar(n)(1 — p?,) = £y, (1 —r?).




EH21 a=g—br, b=Zg DD o

o A P =wi,n=yi

WEM—@Hﬁﬁ]=%ZLJ%—@+&MF=%QWﬁ)
o [BIEE )\ IKIR, 5 — & E H5.3.

a = En—bEE — E(i) — b)?, ij =n— En, § = € — EX.
o IEZA#: 77— bE = (77— bE) @ (b — b)E,

b RE®: HIE() — bE)E = 0. b = 24 — By — bEE.
o E¢E =7, En=1. var(§) = %Em, var(n) = %Eyy,

by —. o BEARISE R BL(2.15).

~
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cov(§,m) = gry’ Pen = N

nkE(n — b{) = nvar(n)(1 — pg 77) = lyy(1 — r?).
= Q BZETFIM, r? =1—Q/l,, (2.20).
ﬁ@ﬁbio w = Q+U (3152.1), U: EHFI7F.




| ALRANE A=A+1A)$,
b, b= Ly [EHE LTS g =a




LK
: §9.1, 9.2



a=7—br, b=t EHELAMf: §=a+ be,

o filii(z,y), Bly = f(z)
o WETHM: Q=30 (g — §0)% Herfigy = fla) = a+ by,
BHFIH: U = S (6 — 9)2




a=7—br, b=t EHELAMf: §=a+ be,
o filni(z,y), My = f(2).
o BRETFHAL Q = Y7

[ )=y A U = 37

Wy — 90)?, Horbg = flas) = a+ bay.
1 ( ).

i —

<

o GIH2.1. £y, =" (yi—9)*=U+Q.




a=7—br, b=t EHELAMf: §=a+ be,

o filii(r.9), My = f(z)
o FETIM: Q= Y

yi — 90)%, Higi = f(x) = a + bay.
BUHF R U =30 (9 —

Yi — y)2.

1
1

o SIE2.1. £y, =27 (yi—y)*=U+Q.

o IEX4ME: 71 = (7 — bE) DDE, n — yi, € — a5
Ei? = B(7j — b€)? + E(bE)2.




a=7—br, b=t EHELAMf: §=a+ be,
o filidi(z,y), My = f(@).
° §£§$ﬁ* Q= Z?: yi — 0:)% g = f(z) = a + bay.

1 (
i
o 5lH2.1. £, = Z i (yi—9)?=U+Q.

o IERAMA: 7 = (i) — bE) ®bE, 0 — yi, € — ;.
Ei? = E(i] — b)? + E(b)*.

o fj=n—En—y—§—ly,.

b€ — b(z; — 3) = f(2;) — f(2) =G —5— U,
D= —yi—g— @i —9) =y —hi— Q.










o a, b Ry, ,yn) HILRYE B
oy=a+bxr;+e, Yy=a+br+e,

yi —§ =0blz; — ) + (e; — €).




© G, b R(yr, - ,yn) MLNE BREL

oy =a+br;+e, Yy=a+br+e,
yi —§ =0blz; — ) + (e; — €).

°b=1b+ i Yici(xi— e, (i (2 —T)e =0)
Herbey, -+ ,ep ~iid. N(0,0?),




© G, b (1, ,yn) MWLM %L

oy =a+br;+e, y=a+br+e,
yi —§ =0blz; — ) + (e; — €).

°b=1b+ i Yici(xi— e, (i (2 —T)e =0)
Herbey, -+ ,ep ~iid. N(0,0?),

~

oa=7§—br=(a+bi+e)—bt=a+(b-b)I+e




© G, b R(yr, - ,yn) MLNE BREL
oy=a+bxr;+e, Yy=a+br+e,

yi —§ =0blz; — ) + (e; — €).
°b=1b+ i Yici(xi— e, (i (2 —T)e =0)
Herbey, -+ ,ep ~iid. N(0,0?),

~

oa=7§—br=(a+bi+e)—bt=a+(b-b)I+e
o Iff: Eb=0b, Ea = a.




oy =a+br;+e, Yy=a+br+e,
yi —§ =0blz; — ) + (e; — €).

°b=1b+ i Yici(xi— e, (i (2 —T)e =0)
Herbey, -+ ,ep ~iid. N(0,0?),

~

ea=j—br=(a+bi+e)—bz=a+(b—b)I+e
o Iff: Eb=0b, Ea = a.
o EHI2.2. ik, i =1, - ,n N

(RO f, B, Mo AL, y Wl ERAE AR AL).

WA, a, b FEmARLAET AT




Gttt 51




Gt it

o E—%%z&gﬁ-ﬁ‘% l:txa lyya lmy




it S
N E—%%z&gﬁ-ﬁ‘% lxxalyyalxy
o HAhG ML FEAG AT E]:

b= luy/lua,

a=17y— bz,
U = blyy,

Q= lyy -U,

r2=U/ly, =1-Q/ly,.




BETITA. Q = X7 (s — )% MHQ ~x*(n - 2).




BB Q = Xy (i — 1) MLQ ~ x2(n — 2).
) l;=b+ ﬁzi(aji—a?)(ei—é) =b+ %Zi(l‘i—i‘)ei,




FRZEFITRL Q = D01 (yi — 93)%. MEHQ ~ x*(n —2).

b—b+élz(azz—az)(e—e)—b+elZ( —I)e;,
i=a+(b—bz+e.

o §i—y; = (a+bx;)—(a+bri+e;) = (b — b)T + e+ (b—b)x;—e;
= (b= b)(@i = 7) = (e = ®).
()2 = (b=Db)2(x;— )%+ (es—&)2 —2(b—b) (2; — Z)(e; — &).




FRZEFITRL Q = D01 (yi — 93)%. MEHQ ~ x*(n —2).

b—b+élz(a:2—a:)(e—e)—b+elZ( —I)e;,
i=a+(b—bz+e.

o §i—y; = (a+bx;)—(a+bri+e;) = (b — b)T + e+ (b—b)x;—e;
= (b= b)(@i = 7) = (e = ®).
()? = (b—0)2(2; — 1) + (e;— )2 — 2(b—b)(w; — T) (e — &).

0 Q= (b= by + 3 (e; — €)% — 2(b— b)lyu(b—b),
Q Zi(el - 6) Ea:a:(b b) .




FRIEFIA. Q = 30 (v — 9:)2. WLQ ~ x*(n —2).

b—b+élz(a:2—a:)(e—e)—b+elZ( —I)e;,
i=a+(b—bz+e.

o ji—yi = (a+bx;)—(a+bri+e;) = (b—b)z + e+ (b—b)z;—e;
= (b—b)(z; — ) — (e; — @)
()2 = (b—b)%(z; — )2+ (e; — )2 — 2(b—b)(x; — T)(e; — &).
° Q= (b—b)2yy +;(e; — &)
Q = Y(ei — )2 — Law(b—b)*.
o Yilei =) =Y, e — [X; Jreil? = e — [X; avie]”.

— 2(b = b)lye(b— 1),




FRIEFIA. Q = 30 (v — 9:)2. WLQ ~ x*(n —2).

b—b+élz(a:2—a:)(e—e)—b+elZ( —I)e;,
i=a+(b—bz+e.

o Ji—yi = (a+bz;)—(a+bzi+e) = (b— )7 + e+ (b—b)zi—e
= (b—b)(xi — ) — (e; — &)
()2 = (b—b)%(z; — )2+ (e; — )2 — 2(b—b)(x; — T)(e; — &).
0 Q= (b—b)%py + 3, (e; — )2 — 2(b — b)lyu(b—b),
Q= Zi(ez—e) a:a:(b b)2.
o Yilei—e) =36 —[X; el = Xief — [X anel”.

o Uyy(b—b)? = (> f/é; ei)? = (2 a2i€i) .




B2 F IR Q = ZZZ 1( ; — A')2. )HULQ ~ X2(n —2).

ob—b+élz(azz—aj)(e—e)—b+elZ( —I)e;,
i=a+(b—bz+e.

o Ji—yi = (a+bz;)—(a+bzi+e) = (b— )7 + e+ (b—b)zi—e
= (b—b)(z:i — ) — (e; — @).

( )2 = (b=b)*(x; —2)? + (e; — )2 —2(b—b) (x; — T) (e — ©).

Q = (b= b)2l0e + X (e; — &)2 = 2(b — b) Ly (b — D),

Q = Y(ei — )2 — Law(b—b)*.

2

J(ei — e)? = ieg — [ Tei] =2 622 - [ aviei].

0 Uyp(b—b)? = (2 f}jei)2 = (3, aziei)®
o Y, ai =>,a3 =1, anjas = 0. MTIFIEZHFEA.
(Zl’ s n) :A(eh c,€6n )T 4 (61, )




BREETITAL Q = X0y (i — 50)% M5Q ~ x3(n —2).

0 b=b+ 1Y (@i —F)(ei —8) = b+ 7= (i — Bey,
o=a+(b—Db)I +e.

o i—yi = (a+bx;)—(a+bri+e;) = (b — )i + e+ (b—b)w;—e;
= (b—b)(x; —7) — (e; — ).

( )2 = (b=b)* (@i —2)* + (ei—e)* —2(b—b)(x

Q = (b= b)*lue + X (e; — &) = 2(b— )L, (

Q =Y, (ei — )% — Lua(b—b)2.

Zi(ei - é)2 = ieg - [Zz L,,ez']Q = 7;67,2 - [ZZ 0/11‘62‘]2-

° e:c:c(b -0 = (% f/ijez) = (X, aziei)’.

o Y, af; =Y, a3 =1, Y, ajag; = 0. FMTAFIERHFFA,

(Zl) ) n) - A(elv )en)T 4 (61) 7en)T'

—7)(ei =)

° Q=ZiZ?—Z%—Z§=Z?ZgZ?-




BUHSFEI R U = 37 (9 — 9)°







BUHSFEI R U = 37 (9 — 9)°
= f(@). 9i— 7§ = b(x; — 7).

b
0 U =0y = [Vlgab+ 30 aiei]? = (Vloab + Z5)2.




BUHSFEI R U = 37 (9 — 9)°
= f(@). 9i— 7§ = b(x; — 7).

U = 0*lyp = [Vl + D0 aniei]? = (VToab + Z2)%.
o #b=0, MLU = Z2 ~ x2(1), A Z ~ N(0,1).




o g = f(zi), g:f‘(x) §i — 5 = b(x; — )
b=b+ ﬁzz‘(@"z —T)e;
o U=h = [Vlezb + X0 agiei]® = (Vb + Z2)2.
o #b=0, MLU = Z2 ~ x2(1), A Z ~ N(0,1).
o #b# 0, HU = (21/lyab + Z)%
° #F (0,1), WIP(Z+c| <) < P(|Z] <1).

Up := (Wleab + Z)%, Uy := Z5?
PU,<P)<PU <) vs Uy <I?= Uy <12, VL.
EXEFE T, Uy < U,




