o y—f(x)+e f(x)=a+be.

o F/N TG REL BORBMAMTH SO TC i it

dzg—i)i‘, b— Zz(rl(gf)(gp 9 _ gz_z

o ﬁj%‘_%r_ilzjj‘*[] Q = Zz 1(% z) = Zz 3ZZ2’
BT PR U = 30 — §)° = (Vb + Z2)°,

° U—QQ ~x*(n—2), pUO ~x2(1), TEREFE LT, Uy < Uy
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o y—f(x)+e f(x)=a+be.

o F/N TG REL BORBMAMTH SO TC i it

dzg—i)i‘, b— Zz(rl(gf)(gp 9 _ gz_z

o ﬁj%‘_%r_ilzjj‘*[] Q = Zz 1(% z) = Zz 3ZZ2’
BT PR U = 30 — §)° = (Vb + Z2)°,

° U—QQ ~x*(n—2), pUO ~x2(1), TEREFE LT, Uy < Uy

° Q HU MHEAMAL.
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o y—f(x)+e f(x)=a+be.

o BN TIRIE R AR S ARL LTS W (1t
b — Zz(r( r)(y)2y) _ gz_y

o BRETVITM: Q=301 (vi — 9i)? = = 3222’
EEF R U = (9 — §)? = (Wlaab + Z2)2,

° FQ ~x3(n —2), on ~ x2(1), TEREME LT, Uy < Up.
e Q HU MHEMAL.
o HM: Q,U, Ly, = (vi— )% #EN(0, =) HIFI7HI.

byy: BHIE NN — 1 ANLRFAY, (v — §) = 0).

U: HHEEESONT, §; —§ = b(z; — T).

Q=1L —-U: HHE NN -1)—1=n—-2.

a=1q— bz,

§9.3, 10.1



A I Ho b =0 < Hy 2 b # 0.
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A I Ho b =0 < Hy 2 b # 0.

o fiEH,, MEHy Ha Z ALK R.
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RIS R B Hy : b =0« Hy: b #0.
o TBEHy, WKWy S 2 [alA LMK R,
o #Ho ML, MHQ ~ x*(n—2), HU ~ x*(1),
U
o TEH: W = {(Z,7): Q/(n %) >}
EREFE ST, Uy < U,
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BRI B Hy : b =0« Hy :b#0.
o {EHy, WKWy Hz 2 [0H LK R R,
o #Ho WAL, M5Q ~ x2(n—2), U ~ x*(1),
oy ~ F(l,n—2).
o TEH: W ={(T.9) : grn=gy>)-
FERME LT, Uy < U
o MK Ta EFEN. P(FLn_z >\ =a.
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Bil2.1. ARAEHS B L Rk Ry = etel?,
BIEIHK Rz = logy = a + bz + e.
= ERERE, y = SIREHE.
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Bil2.1. ARAEHS B L Rk Ry = etel?,
BIEIHK Rz = logy = a + bz + e.
= ERERE, y = SIREHE.

on=", ﬁﬁ(%, yi — z =logy;),i=1,--- 7.

§9.3, 10.1



Bil2.1. ARAEHS B L Rk Ry = etel?,
BIEIHK Rz = logy = a + bz + e.
= ERERE, y = SIREHE.

on=", ﬁﬁ(%, yi — z =logy;),i=1,--- 7.
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2.1, HRIEEUS B R B Ry = e%eb?,
BIEIHK Rz = logy = a + bz + e.
r =R, y = SREE.
o XKz, z; b—L a=7z— bz
PAIZ; = a + bxz.
o RIREFTIM: Q =Y, (2 — 4)?
RSP R U = Y2 — 2)2
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B12.1. R BRI REOR Ry = e,
BIEIHK Rz = logy = a + bz + e.
= FEFRER, y = S HE,
on="1 ii(z;, yi—z=logy),i=1,---,7.
o Rz, z; b= %
L2, = a + bz;.
o RIRZETIA: Q =3, (2 — 2i)?
SEFFTH: U =3, (5 — 2)%
o RIEP(F1,2=Fi5>)\) =a=0.05 BXH) =6.61.
oy = 344.82 > \ T35E Hy, IV 2 LMK T o

= 4 =2z—0bx.

>8
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B12.1. RAFH B R EL Ry = e%e,
BIEIHK Rz = logy = a + bz + e.
= ERERE, y = SIREHE.
en==17, ﬁfﬁ( yi — z =logy;),i=1,--- 7.

~

o Rz, 7 b=t 4 =7 bz
UKz, =a+ sz
o RIREFTIM: Q =Y, (2 — 4)?
SEFFETM: U = 3,2 — 2)2.
o RIEP(F1,2=Fi5>)\) =a=0.05 BXH) =6.61.
m = 344.82 > \ T55€ Ho, #EVA R 2 R PEAKH T o
o H>K9.9.2 ~ 9.2.5.
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§9.3 Zuk ka1
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§9.3 Zuk ka1

o gli&?%/%iy=a+b1x1+---+bpa:p~|—e=a+xb+e.
X = (331,--- 737;0) ffjﬁlﬁ‘%’ b = (bl"" 7bp)T @Jﬁﬂ%
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§9.3 £ ek [EH
o gli&?%/%iy=a+b1x1+~'+bpa:p~|—e=a+xb+e.
X = (331?"' 737;0) ffjﬁlﬁ‘%’ b = (bl"" 7bp)T @Jﬁﬂ%

o HE: oy Xz‘z(wﬂ,"',xip),’iZL---,n,
BE: g o x=137" %,
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§9.3 Z oLtk el
o MBIKR:y=a+biz1+ - +bap+e=a+xb+e.
x = (z1,-+ ,xp) fTIAIE, b= (by,- -+ ,by)T Fl[]H.
o B¥E:  wyi xi=(wi, . Tp),i=1,---,n
BE: g o x=137" %,
o [HIAMIAL: o, =a+xb+eer, -, e, ~iid N(0,0%).
y=al +Xb+e, Hfy = (yi)nx1, X = (Tij)nxp-
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§9.3 Zuk ka1

o B KA:y=a+biz1+ - +byxp+e=a+xb+e.
x = (21, ,xp) ATHEL, b= (b1, ,b,)T Hl[A] 5.

o B¥E:  wyi xi=(wi, . Tp),i=1,---,n
BE: g o x=137" %,

o [HFHEAL: ¢, = a+xb+ej, €1, , e, ~ iid. N(0,02).
y =al+Xb+e, Ky = (4i)nx1, X = (Tij Jnxp-

o fx/ph e, A (EH3.1,3.3):




§9.3 Z JuZk Rl

o MBIKR:y=a+biz1+ - +bap+e=a+xb+e.
X = (@1, ,ap) TR, b= (by,--- ,b,)T Flk.

o B¥E:  wyi xi=(wi, . Tp),i=1,---,n
W g x=13" %

o [HIAMIAL: o, =a+xb+eer, -, e, ~iid N(0,0%).
y=al +Xb+e, Hfy = (yi)nx1, X = (Tij)nxp-

o fx/ph e, A (EH3.1,3.3):

a=19y—bxt —> j— Xb,
b = 7ty — (XTX) X7y = (X)X,
% =x—-%y=y—yl. XT1=0.

o b= (X"X)'X"Xb + (X"X) 'X"e
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B H, :b=0«< H; :b #0.

§9.3, 10.1



BB Hy : b =0« Hy: b #0.

e Y —y= 6(332—3_3) — (Xi—i)f)
(% —9)* = X1 ((x — %)b)? = [ Xb]%.
YR Jp: i — g = D7 1bj(wyg — (%)).
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ﬁilﬁ*ﬁg@H()b:OHHlb#O

°© §i—j=blx; —z) — (x; —X)b
U =310 - 9)° = S ((xi — %)b)* = |XbJ.
(R0 op: 6 — 5 = D0 b (g — (X))
o LU~ x2(p).
Xb 2 X(XTX) 'XTe,
LEU = Tr(X(XTX) ' XTX(XTX)~1XT) =
1
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B H, :b=0«< H; :b #0.

® jji —§ = b(z; — ) — (x; —X)b
U =370 — ) = i ((x; —x)b)* = |Xb].
(R0 op: 6 — 5 = D0 b (g — (X))

o LU~ x2(p).
Xb 2 X(XTX) 'XTe,
LEU = Tr(X(XTX) ' XTX(XTX)~1XT)
Tl"((XTX)*lX X(XTX) (X X)po) Tr(Dpxp = P-

=Wi—v)—W—9 =0 —(x —xX)b.
Q=" (v —5)? = |y — Xb|%
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B H, :b=0«< H; :b #0.

® jji —§ = b(z; — ) — (x; —X)b
U =370 — ) = i ((x; —x)b)* = |Xb].
(R0 op: 6 — 5 = D0 b (g — (X))

o LU~ x2(p).
Xb 2 X(XTX) 'XTe,
LEU = Tr(X(XTX) ' XTX(XTX)~1XT)
Tl"((XTX)*lX X(XTX) (X X)po) Tr(Dpxp = P-

=Wi—v)—W—9 =0 —(x —xX)b.
Q=" (v —5)? = |y — Xb|%
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B H, :b=0«< H; :b #0.

® jji —§ = b(z; — ) — (x; —X)b
U =35 —9)* = Xisi((xi — %)b)* = | Xb|.
(R0 op: 6 — 5 = D0 b (g — (X))
o LU~ x*(p).
Xb 2 X(X"X) 'XTe.
LEU = Tr(X(XTX) ' XTX(XTX)~1XT) =
Tr(XTX) ' XTX(XTX), |, (XTX)pxp) = Tr(D)pxp = P-

)~
o HQ~x*(n—1-p).
yi — i = (i —9) — (9 — ) = % — (x; — X)b.
Q=" (yi — 9:)? = |y — Xb|2.
0 F(pn—p—1).

Q7
TR W = {5l > A}, BHFP(Fypp1 > A) = o

§9.3, 10.1



§10.1 GEith 5 1) MR IR
BI1.1. 0145, 623K; a1 PREH, ax EH, asfEHE.




§10.1 GEith 5 1) MR IR
BI1.1. 0145, 623K; a1 PREH, ax EH, asfEHE.

o JRA: 0 = 6, 5h,.




§10.1 GEith 5 1) MR IR
BI1.1. 0145, 623K; a1 PREH, ax EH, asfEHE.

o JRA: 0 = 6, 5h,.

o '/ffzjj ai, az, as. '/f?ijj’fl?[‘ETJA = {a15a27a3}‘




§10.1 GEith 5 1) MR IR
BI1.1. 0145, 623K; a1 PREH, ax EH, asfEHE.

= £
$e

o JRA: 0 = 6, 5h,.
o '/ﬂizjj ai, az, as. '/f?ijj’fl?rETJA = {a15a27a3}‘

o i LLHIL (01, ap) = 10: WUERAHFFAF, HHE, B N10.
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§10.1 GEith 5 1) MR IR
BI1.1. 0145, 623K; a1 PREH, ax EH, asfEHE.

e

o IR 0 =01 8ib,.

o 1T4l: a1, ag, as. ITENTAIA = {a1, az, as}.

o Hik: tLAIL(01, a2) = 10: WIRZLFZFAF, HHE, $ikH10.
o ANRYEO RIATENEIFL /N, (HAEO Al HLil!
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§10.1 Zoit ¥k 35 ) @A IA
BI1.1. 61 5F, O238; ar R, ax FEHR, asfBHL.

o RA: 0 =0, 5.

o 1T a1, ag, az. TENF A = {ay, as, az}.

o Fisk: HMIL(01, ap) = 10: WFARIFF A, THE, HkN10.
o RBHRARD KRIUTAERL Fe/b, (BRI

o F: X = 1(IEH); X = 0(K3). AR Hi¥fe RHITH.
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§10.1 GEith 5 1) MR IR
BI1.1. 610F, O23K; a1 fREE, as FEH, asfBFE.

o IR 0 =01 8ib,.

o 1T4l: a1, ag, as. ITENTAIA = {a1, az, as}.

o Hik: tLAIL(01, a2) = 10: WIRZLFZFAF, HHE, $ikH10.
o ANRYEO RIATENEIFL /N, (HAEO Al HLil!

o FEA: X =1(IEW); X = 0(KR). nI Wil s REUTZ).
o X 50 AX: X ~ By.
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RIAEE R
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RIAEE R

o IRIFERH: MM AERIATE.
i 07 = AR RWaz = BH, HIEH Wa, = fRE.

+10.1.3 9 NRFERIKHFIFE

) & S, 8 S, Ss S oy S5 8
8(0) a @ a, a a, a; as as a;
361) a; @) as a a; a; a; a; a;

—

FAX PME, 73R EATS). BRI, 353 x 3 MR
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RIAEE R

o WRURREL AR WL IIE R HUAT 3).
Wi: 67 = HAREMaz = BH, FHIEFWa, = RHE.
+10.1.3 9 NRFERIKHFIFE

o & 8, 85 &, s o &, O 3,
(0 a @ a az a; a; as as as
oD a @) 4 a4 az as a, az as

—

BAX WML, A 3FAIIEATS. Fitk, 383 x 3 Mk
o S EREL: YRHRA RIT 4 k.

Pyt Py (X =0 = RIZ) = 0.3, Py, (X = 0) = 06.

ar: R(Ql, 52) = Pgl (X = O)L(Ql, al) + Pgl (X = 1)L(01,a2)

=03x0+07x10="7.
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WA S

4 EAWEMORR DR
P & 8, 85 LA 05 367 07 s 0y
a0l ¢ sl s P65 15 85
- A I Y S TR

§9.3, 10.1



WA S

4 BREEMWRS TR

8 2 9y 93 0y 05 O 8, 0 8o
- R(6,,8) 0 7 3.5 3 EE 15 S 85 5
| SR(6;®) | 120 7.6 ]9.6r 5.4 1 3 T 6

o MNHEVFI: td,.
R(0,02) = R(0,04), V0, AAFLE A5
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WA S

4 BRREMBRS ER A

8 2 9y 93 0y 05 O 8, 0 8o
- R(6,,8) 0 7 355 3 10 6.5 3.5 8.5 7
| i&—(ﬂ;o&) a3l 7.6 ‘ B0l 54 1 3 8.4 4 6

o AN VFI: Wlds.
R(0,02) = R(0,04), V0, HAFE I AT
o UBIBARTAE— BRI SHEES #AH
R(6,0) = R(8,5), V6.
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WA S

4 BREEHORE DK

8 2 9y 93 0y 05 O 8, 0 8o
- R(6,,8) 0 7 3y 3 10 6.5 3.5 8.5 5
Lare® | 228 7.6 Joe.ls54/ 1 X VT 6

o Ru VR td,.
R(6,85) = R(0,6,), V0, HAFLE ks ANE S
o UBIBARTAE— BRI SHEES #AH
R(0,8) = R(6,0), V6.
o M/NHEREN: 360, 45 R R R4 A2 5 /M.
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DS g3t
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DS g3t

o K0 WNBENLA: i, RBETA: A IRE A R0.7,
S A w(01) = 0.7, w(62) = 0.3.
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DU PR
o K0 WNBENLA: i, RBETA: A IRE A R0.7,
63 Az w(01) = 0.7, w(62) = 0.3.
o “THIR: m(01)R(61,0) + m(62)R(02,0).
£10.1.5 FREZKHTFHREE

[ S 0, J3 0y 05 05 07 05 [
FHRE | 3.6 5.13 12.48 3.72 7.20 5.45 3.57 7.15 5.3
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DU PR
o K0 WNBENLA: i, RBETA: A IRE A R0.7,
63 Az w(01) = 0.7, w(62) = 0.3.
o “THIR: m(01)R(61,0) + m(62)R(02,0).
£10.1.5 FREZKHTFHREE

[ S 0, J3 0y 05 05 07 05 [
FHRE | 3.6 5.13 12.48 3.72 7.20 5.45 3.57 7.15 5.3

o WSy, MR T XKL B /.
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I
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A

o JIRE(Z]): 0 e 0.
1T (E0A]): a € A.

R L9, a).
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— A

o MR&(ZH): 6 O.
17875 M)): a e A.
TR RE: L(0,a).
o FEAR(Z): X ~ Py, Bllfiz e X.
FIEREL: 6: X — A, 6(x) = a.
RIS E: R(6,0) = EgL(0,6(X)), a = §(X).
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— .
o MR&(ZH): 6 O.
1T (E0A]): a € A.
TR RE: L(0,a).
o FEA(ZA): X ~ Py, Blftiz e X.
FIEERE: 6: X — A, 6(z) = a.
R R(0,8) = EoL(0,8(X)), a = 6(X).
RGN FN
0™ fifFmaxpee R(0,0) 1E6 = 6* IEFH/.
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— .
o JIRE(Z]): 0 e 0.
1T (E0A]): a € A.
TR RE: L(0,a).
o FEA(ZEN): X ~ Py, Btz e X.
FIEERE: 6: X — A, 6(z) = a.
RUGHE: R(0,6) = EgL(0,5(X)), a = 6(X).
o R /INBIRHEN:
HeEEo* ffifHmaxgee R(0,8) 766 = 6% LFIH/N.
o DUrH-Hr ik 55
¥ PNBUE T© MBENLAR &, 734 A,
WP MR ELR(0,6) 1E6 = 6* iEFIH/D.
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