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(2053) RKEZSHBIRITMRIE TR T & ERE
yi=a+br; +vz +e€,1=1,...n, n=>5T

Hepo, BENENBEEE, 2 5 x | WIEHEE (A8), 1 B 5 x | WESHEE. tAA
b#0, HERMBEA Hy:b=0. BRe,i=1,..,nid~N(0,0%), B5 z; Mz, 37,
RN RANEBIREE b = 3.76, HAREER 1.88, SHEXREFH 2 =081, &
BEERSEXMER R2 = P00 = 05 (RBRR x = (11,..,7,) EHEBLE
SKARZS 18] ERYIRFY).

() FTEMEENEREHAT. FFEENFy?

(b) WHEH, -G ENE, EERBITHRAMASH?

¢ HEEERGFRENEZEHMNFRESITENE, EERBRRTRATASH?

d) HEMRMEEESISENFEARXRE.

(e) RERBFMIRTEz 2 Fr, VARG TG E.

zi=1li=no+1,.. . nfKEBM. ML EMB MDA ERIZHER:

Y, = BO + ﬁlxi + €, € ~ (O7U2>7i = 17 -+, N0,

Y = g +oqx; + 6, 6~ (0,0%),i=ng+1,...n
(a) KA LR MRBAT A A F R — MREL:
Yi = Bo + Bixi + oz + Mz + €, €~ (0,0%),i=1,2,...,n,
(b) EEHRBPIARIEH, : f = . ? REFEIHTEERBIRTRATASH?

(1059) BREMERRE Y, = Xt +enr, e ~ (0,0%), IR X FUHHk. 125 BILSHH
WHE, ¥ = XBo & ABEBE— px n 45K 18 AX Wi, 4§ = (AX) 1Ay AR
Y = X8

(a) IEBA 3 B B TRfdit.

(b) SHEMBEHLEE Y, HNFREE A m(Y") = E|[Y* — Xp|* JEBR m(Y) >
m(Y ).

(209) BRIREMERE YV = XopBoxi + €nx, € ~ (0,02), BRi& X F#HF. 83
E"JLS1$'H_%§, }/; = XBO ﬁIJﬁX = (Xl,Xg), E'#'Xﬂiln X k%ﬁl‘i, ng‘j n~>< (p: @%E
BE(L < k <p). XI5 6= (61, 65), 51706, BRIAE x L F(p — k) x 1L[EAE. 128 = (41, 52),
Hep = (XIX) XY, B, = 0. BRIEX/X, =0.
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5.

6.

(a) 1BOMIITIRELEREAM () = E(B — B)(B — )., JEBA

M = (7O 0

(b) TR || Xof|[2 < o?BF, M(5) < M(P).

(2097) ATERAXENERMIFNEZMS, TMNEa+ SRR, FEINEE v1,y25
MEBo — AR, FEINEE ys, v BEBRVEIREMZ, IR N0,0%) 7HE5E

SSEERAMNAY.

(a) B ERNER RV EAIRRERERN, Fallh, it X fEFER. #

Kiba, B RILS BT RERE.

(b) REREBE Ho: o = W FREFHE (yy, ..., 0wk R) , ZEHEERBET

R A

) BI—MERIBEMMNE o, 5 F mMn R, ATHEATKTE—MHFRNEMITS

Z (o, SHILSTEITH A ZEZ ), BLARMEREm + nRPNIZEZD?
(2093) BRI&EIE (20,95, 2),0 = 1,2, ..., n ELMERER
yi=a+br; +cz+e, €, .. 6 iid ~ (0,0%),
Hera,b,c,0° ARFASH, REW ¢; 5 (v, z) 3. BEBAFNMER

y =1la+xb+zc+e€, € ~ (0,0°I,,

By = (y1,o000)1 = (L, 1,1, x = (21, .., 1), 2 = (21, ., 20), € = (e, ...

FoHY /N Z el it

b=xty/[lxt x|
Hehx!t = x — P x, Hh P, 21, 23K A2 831 R AR 8205
(a) EAER b BIATR(), IERA b BB/ T RMETH R
5ol @i m T (5= 2w
S (=3 — (5 - 2)7)?
EEP /')\/ - Szz/szz = Z?zl(zi - Z)IZ/Z?:1<ZZ - 2)2"
(b) IERR b BRI T RAE T RIS 2=

Var(b|x, Z) = m,

E:EF Spxr — Z?:l(mi — Zf)z, Tz %j (ZL’Z', ZZ),Z = ]_, N E’\P‘ij—‘*ﬁ?&z‘?;ﬁo
(c) #HEETFa; 5 2 AHEHXBVER, WWILSHEITHAEEMERR L T 0E?

 €n)'.

(@) RZKEHEALENESUHRRESEEERN, B H):b=c=0WF-RES
Z. FHOMCOMER, RATABRTAREERMRIE Ho :b=0H Hy :c=0
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