SEL BT
§9.1 51 &

o HAE/MBRAE: v, HA S /MINALE: y.
o [FIHBREL: f, AHI.
o MIEHLRL/HRE/ KA y = f(x) + e HF, e RIRE.
o l: » = BEME(FIE), y = FEIHE.

v = SCRGE (A HE, RaflllE), y = LT a&.

Kl f, AR B AR B AT AR AL,

Yo A TS, By, e PNFENLAS & B HUE.

CHERGETAY BRKIHT R wEE: HEE. KE



o —JCAMEHH (IEAS ) B

y="by+bix+e, e~N(0,02),
et by, by, 02 ARFISHL

o iﬁ[ﬁ(mi,yi), ] = 1,--~ , n.
Yi=bo+bizi+e, i=1.---,n

o x; REKIZSH,

y; A BEALAR T (B HUE), AT

e1, yen Aidd. MR E(BEEUE), AWl (E b, by
EARESH).

wEE: HEE. KE



1.1 2 Sy 3R MR NRAE. BE: (24, v),

i=1,- =50

W: z Hy AR R?
o HUAA:

o I Hlk:
Yi = bo + biw; + e,

i=1,---,n.




[V 5 R (B
o 1.2 (FM). = =/KMIWh AL, y = KAE.
Hin = 17 HEHES 2T 2 5

y = —43.131 + 0.895z + e.

IS = xo, B4, AT = b + bizo + eo.
o BIL3 (B 2 = HARANOE, y = XFHME,

E=Q=!

I (24,95, 2i), i = 1,- -+, n B EIHKE R
y=a+br+e z=d+ fy+e.

T AR /NN T 8, TUATHRY) = @ + bxo + eo.
PR ¥tz e [17,18], MiZfig s 2 DI (R Ky)?

wEE: HEE. KE



=] A 55 A AR At 1 (§9.2)

§9.2 ~ §9.4 — LM EIH K HSHR LK
y=bo+br+e e~ N(0,02),
:/H\:EP, 02 ﬂi%n %&*E (xi7yi)7 1= 17 y

o [HlHE7Y: ¥ =byg+bx;+e,1=1,--- n.
1 6*2%2(%*(50%%))2

py; (yi) = Vano? ,
zi: BHIBEL b, b: S o2 WTIRSEL
o USRERHL: L(bo,b,0?) = m}?nefﬁcz(bmbx
BTz Q(bo, b) = Xty [yi — (bo + bxi)]>.
o EN2.1. Q(bo,b) HI/ME Kby, b BFF A/ —TRIA &
¥, Bkby 5b M ZFRAb .

o FARMURE: by, b, 62 = LQ(bo, D).

wEE: HEE. KE



EH2.1. B, -z ATEAAHE, W

b= D@ —T)(yi — ) lay

i1 (@i — 2)? log
H, by = 250 (uy — @) (v; — 0).
o HQ(bo,b) = XL [yi — (bo + ba;)]* HIER/ME R

o w=1(w+- +wy,):
n n
Z Z +nw2.
i=1 i=1

° Q(bo,b) = >3 [(yi — 7) — blxi — 2)]* + n(F — (bo + b7))*.
0 x =Ly, — 2lyy + b2y, T/ME S ND.

S
&

&): Yy

wEE: HEE. KE



EH2.2. Fw; A, Wby, b AN TR
b T D=0 _ by

e (wi — T)? oy

by =y — bz,

o b, b R(y1, - ,yn) MIZEIERSL.
o y; =by+bx; +e;, y=>by+bx+e,

yi—y="0b(x; — )+ (e; — €).
o Eb=b: ey, e, iid., He; ~ N(0,02),

" 1 & B B 1 ¢ _
b=b+@Z(xi—m)(ei—e)=b—|——Z(mi—x)ei,




ZH ke 5% (§9.4)

S8 0 = (bo, b, 0?). BBARIE ] (2.14).
Hy:b=0< Hy:b+#0.

EHy, WERWy Sa 2 85 LRI K.

O ={0:by,beR,0%>0},00={0ecO:b=0}.

R L(0) = mLome” 22 Q00b),

Q(bo, b) = X, [yi — (bo + bx;)]*.
o © LHUBAMMA: 6= (bo,b,67), bo = g — b b= 2,
L) = (W>_" e=3 . 62 =1Q(b,b).
00 IBIAURELE: Gy — (b, b, 52), bo — 5 b — 0,
L(6y) = < 27r6§>_n/2 e, 62 =10, D).

(]




H02b=0<—>H12b?50.

° Q(bo,b) = X5y [yi — (bo + bxi) ],

o Q= Q(bo,b) = XL, (vs — i), BREEFITH;
Q(1,0) = Xy (yi = §)* = Ly, BETITHL.

o JUSUUBREE: A(#) = L(0)/L(60) = (£,,/Q)">.

o JT AR EL 5 E H:

W={g:0,,/Q>c}

CHERGETAY BRKIHT R wEE: HEE. KE



° fljﬂﬁ(f,g% (] ::f(j)::ﬁ .
1 :Z)()ﬁLZ)Lf. Q(_Yi_/i?‘Q///
o METIMQ: P R S Y
Q=2 (i — (a+ bxy))?

= Yy (v — 9)* "
o [HIF-FIHIU:
U= 0 —9)° =030 (@ - 2)°
o FIH2L /), =32 (y-5)*=U+Q.
o Dy xkwk =300, (¥ —¥) — g)bxi —7) =3, (@i —9) (@ — )
= blyy — b2l = 0.
o MMM B EI: W ={7:U/Q > c2}.

wEE: HEE. KE



fria . BEETHAQ = S (yi — 6:)2 STy
U = 3" (i — §)% = b2y, AHEIS, H

1 . U
—Q ~ X’(n—2); #b=0,M -~ X2 (1)
o o




ATRA.1(5E). Q = X7 (yi — 90)% WEHQ ~ x2(n — )
0 Q="Y,(e; —&)? = lus(b—D)?, 13: +3, 4

o X.(e; — )

?

(g5 (g

o Hitbn — 2 1T, AR IERRHFEA = (aki)nxn:

2 2
Zali - ZCLQ,L' - 1, Z(,LljaQi - 0
% ) 7

wEE: HEE. KE



Qi)' Q= Z?:l(yi

4. 1(% 5% WLQ ~ x2(n—2).
° Q= Ei e% - (Zz aliei)2 — (ZZ a2i€i)2.
A= (aki)nxn R IEZE H R
o W; =eifor Wi,--- W, iid., Wi ~ N(0,1), Il
EzZyZ, ZEZakiW/iZang]

J

_EQMCL@JEWW Zakla& 5 l{k £}

7]
W) i(Z1,~ JZ)T = AW, W)T

(Wh,---
02— 7o) =023 72,

=o? (Zz Z} —

TR

HFIEE: HEE.




ﬁm@m 1(5@) FVASE AT = S50 (5 — §) = b2 ee SQ AHEIR

wEE: HEE. KE



°Q=0Yy 2} U= (Vlub+oZy)
o " SUALAR H 7 s

_’- U —_ _‘. U
W:{y'éw}‘{y' Q/(n—2) ”}‘
o EH43. fEHy T, I =:

P AT
Q/(n —2)

Kk, X = Fi_o(1,n—2).

€= ~F(1,n—2).

wEE: HEE. KE



2.1, x = FHFREL,
y = B E L
o MRHEHUA I ST R KL
Iny = by + bz + e.
o Rz, z; 2 = by + bxy:
b= lys/la; bo = Z — b2
o RIREF TR Q =, (2 — 2)*
SEFFR: U = 3,25 — 2)%
o n =10, RN = Fyo5(1,n —2) = Fyo5(1,8) = 5.32.
Q= = 344.82 > X T5E Ho, BEUATT 2 ZedEHRHT o




