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BQ

Bb
“ ´2

n
‚

i“1

�

yi ´ pa` bxiq
�

¨xi “ 0: (1.4)

): ‹ ñ
°n
i“1

�
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y “ â` b̂x:
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"̂i “ yi ´ ŷi “ yi ´ ȳ ´ b̂pxi ´ x̄q ÷vü��åê§:

n
‚

i“1

"̂i “ 0;
n
‚

i“1

"̂ipxi ´ x̄q “ 0:

�2 �Ã �O: �̂2 “ 1
n´2Q. (ÏèE 1

�2Q “ n´ 2.)

�õ�<: oÀº, U�: ÙE
 1ÔÙ



 

�'5u�. H0 : b “ 0.

(5: H0 Ø¤á, KY �x kÇ5É''X.)

Éé
ó, U “ b̂2‘xx ��& Q “
°n
i“1pyi ´ ŷiq
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�ŷ0 ´ �s‹; ŷ0 ` �s
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