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=1

2 __
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2 BREMmISIE

21 EMERE

B n ATTHMIRE, BLr € N, r < n, #538) r MTTHSSEIALL, BT TR
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5.3 EMEKIE
5.3.1 HitaHh=2eBRNEGEMENBR
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1. Hy : MK X 899576188 Fo(z).
2. Hy: B4k X WnfEA P(X =) = pi, i = 1,2, -.
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WFEBE Hy : P(X = a;) =p; (1 =1,2,---, k), 8% X #4477 BBSH n )T,
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6.1 BEFHS

TE FURET), FEE FURE).
(e / £50) [FRE / BF5E.
JESEE3, 2400ES.
LetEm3, FFLRtEmES.

E3SHT—IRARBRRANARRRE, JLASERHZEIRI—IX PPTIL#.

B3I ER:

1. @3B IR,

2. {5154 HERIFTSE.

3. 13RSI RIS TE.

4. FFBEI75 PR TGRS,

6.2 —o&iEmE)3
o —TAMEITEE:Y = by + b X +e.
o WFHFNX;, BY, =by+ b1 X; +¢;.
o —EAA &; BN N(0,02).
o SHERHTHROMEG Y = By + f1(X — X) + <.
o Hh B = by, Bo = by + b1 X.
o FUEERY; = Bo + B1(X; — X).
it
o EEESIES, & X; BIEEREL. HTRBXE, Lk HERNSFEET.
o ROEKENTHETE. FEER DERFONMREIEA 8, BESROARPNER;

6.2.1 BIP—FF®x
1 E3ISERI=(GTT

HRERBITUEEA i = a0 + a1 (X; — X), 38 Q(an, a1) = Y (Vi — V)2 HRIEE BRES
1=1

12 (Bo, B1), W:
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Q =0 p1= n (Xz - X)
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« HESFHY 0ASH (V; - V), FHNER, WH—REEA b1 = 5 L

TRXEN oy L, FEFHRE.
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e BT Q. FIUFABY; = by + b1 X; +e; ~ N(Bo + B1X;, 0%) KRBALSRET, ERE—H
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1. E(Bo) = Bo.
2. E(,Bl) = 51.
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i—1 Tx
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=1
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6.2.2 XEhitS5RigRE
1 EHHNFRT=
SS. =SSy + SSi.
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o BEEFHMSS, =) (Y;i-Y)’ =S5,

=1
n R o . SQ
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o FHItE: ——— ~ Fl,n_g.

e Bo.

o tH{itE:

3 2
o F#FitE: M ~ Fl,nfg.
G/n
o m(z) = Bo + iz — X).
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Elm(z)] = m(z).
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o HEEITHFARTO RAETINHLASH.
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6.2.3 FRillSi=H

1 =5

FTRANE Yo = bo + byzo SHEHER Yy = by + bizg + e0 BIERIIEFHAE.
2 XEFEN

Yo ¥ 60 LA Y; &itE BMSINIESHT, HE

n X, — X)(Xy— X
s (L KD ))E
-1\ Sz
Xy — X)?
~N (bo + by, (i + M)&)
n Suz
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A
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. Xy — X)?
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3 &=l

A

R @ISR Y = bo + by X FayE X =
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6.3 ZycéelEmd

o ZREMEIIMEBL Y = by + b1 X1 + b2 Xo + -+ b,X, + €.
o WWE:Y; = bo + b1 X1y +baXo + - + b, Xy + €.
o —fRINA &; WMIIEHH N(0,0°), FE X; IEREH.
o SHERUHTRAME: Y = Bo + B1X] + B2 X5 + -+ + BpX, + €.

b1

~

° Eq:XZ:Xk_Xh Bk:bkak:]w'"?pa IBOZbO—i_lel_{—...
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o R#iHE: |R| = SS > P p1(a).
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X:(Xij_Xi-)z
o It = ~Xi
Saif Xi—s
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