(@) [5)t=376/1.88 =2, JRW N t Gt ERML, 7 = ts0.

(b) [51 F =222 x Lo = 31T OB — 35596, 53N Fy_10-p = Fiso.

© [51 r,y=+VR2=00.
(d (5 R EVARE T 20 = 02 /spp, TR NS EN v < =5 =
1.882 = 3.534, fifbhv = (1 — R2) x 4.534 = 1.767. ‘

(@) z = OB, BAN y; = By + S + i, 65 ~ (0,0%),0 = 1, ..., no, BERIZE— MR
2 = 1, ALK Y = (50 + ’)/0) + (ﬁl + 'yl)xi + €6 ~ (0,0’2),i =ng+1,....,n, It
ISR =AM, Horbag = By + 70, a1 = Bi + 1.

(b) H@AH, a1 —B1 =y, WHy: a1 =0 HEEIFFIHEET Hy: 9 =0

@@ [10] 445 X %41 F E(B|X) = E((AX)'AY) = (AX)'AX 3 = 8.
(b) [10] HIGMJEHE:
var(Y) = (AX) TAA (AX) ™" > var(Y) = 0Py
RN T, M=var,

m(Y) = trM(Y) = tr(var(Y) > tr(var(Y) = m(Y).

() M(B) = E(5 — 8)(8 — B) = var(B) + bb/, HHib NG i 2%

_ (A A E(@)_ﬁl :( 0 )
PR ( B(3) - ) )
H AR T HELEG) = B[(X] X)) X[Y] = E[X{X1) ' X[(X151 + Xof)

Br+ X1 X1) T X[ Xofy = By (FINX[ Xy = 0)e 735N, var(fy) = var(X{X,) ' X(Y)
o (X7 X1)7h B2 =0, 1

var(B) = var ( % ) (Pt o

=~ [ AX]X)t 0
MW( 0 &@)
(b) M(B) = var(B) = o%(X' X)L, BIAX| X, = 0, #

S L XXy 0\ [ o(X]xX))! 0
M(ﬁ)_0< 0 XX, ) 0 0?(X3X) !

P AH R4S

S, KA | Xofo| P = B3 X5 X0y < o3& T 8oy < 0*(X5Xo) ™!, FTEAM(B) <
M(B)e



5.

6.

1 1
@ (81 Y =Xy+ee~ NOOL), B X = | | ]
1 -1

A~ A —yq— A~ 0.2 0y RN o2

& = y1+y21-y3+y4,5 — y1+y24y3 U par(d) = var(p ) e ".{,"7:7%:7

(A A A A A A A 2\ + + + +
(b) [8] Y—(Of—i—ﬁ,Oz—l—ﬁ,Oé—ﬁ,Oé—ﬂ)l—(y12y2,y12y2,y32y4,y32y4),o

BB R B = vl fUAE Y, = (b, wde 0,0y, FLd

I ) 11 2(ys + ya)?
IV =YV[2/(4—2) (5 —v2)?+ (Ys — )

HyF, F~ Fp,.
(© [4) FZ2m7=(2+ 102 < 2 A (m+n)(1/m+1/n) >4, bl m+n > 8.

(2043) () HEHES/KMEERY =la+xb+zc+e6, Xzt =z—Pz=z—-12 UK
XL:X—P(Lz)x:x—Plx—PziX:x—1:E—Pz,12X:X—1£—(z—lZ)’y
N b =xMY/||[x| 2 B4
(b) H1 (a) HIE51RHN

var(b|z, z) = 02/ Z —7— (2 — 2)7)°
ﬁﬁEE fAV = sz/szz

n 2

~ ~ ~ S
D (=7 = (5= D) = 00— 28 %520 = S0 — 5 = 51— 7).
i=1 =

(c) ML THSIAETE, bITZEM K TVIF = 1/(1 — r2)f%.

(d) z, zim JEA R (b2, ~ 1) ffﬁﬂm?ﬁ%}xd\ﬁﬂh, (5] V3 77 5 ) S 25 e B 2 B R

BE, MH:b=0M% ¢, = /se(l—r2) 2 WHEASAEE, FFH : c=0 K%
r2 ) SRR AR E,



