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L«:

Y = Xβ + U (1)

XêOLS�O��5�§: (
X ′X

)
β = X ′Y (2)

�§�)�^�´: (X ′X)−1�3,=|X| 6= 0
e*ÿäk��5,=*ÿÝ
��äkµ

1 λ1X1 + λ2X2 + · · ·+ λKXK = 0äk�"),¡�����5.
2 λ1X1 + λ2X2 + · · ·+ λKXK + V = 0äk�"). Ù¥, V �Å§¡
�Ø����5.
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1 e����5,K£8XêØU(½;

2 epÝ��5,Këê�±�O,�����,Ã{�Ñp°Ý�ýÿ.

£O��5�²��{:
1 pÝ��5�²w�&Ò, R2É~p,�´keZ£8Xêtu�Ø
wÍ.

2 =kü�gCþ�,�æ^"��'Xê�ä���'�¹.
3 õuü�gCþ�,"��'Xêé$,��Ukõ�'5,�^ 
�'Xê�ä.

4 eR2ép,�´ �'Xêé$,�U�3õ��5,��k��½
õ�õ{Cþ;
�´eR2 p, �'Xê� p,@oõ��5Ø´£O.

5 gCþX¥,�z�XiÚÙ¦Cþ��5£8,eR2
iép,KTCþ�

�Ø.�´�3Øíºx.
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vk�Øõ��5����{.=keZ²��{:
1 |^	Ü&E½k�&E;

2 î�¡êâÚ�mS�êâ�^;
3 GØpÝ�'Cþ;
4 êâC�,~X���©;
5 Ö¿#êâ.
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Cþ`²µ
Y =��Q<ê£Z<¤§X1 =GNPd� ~�ê§
X2 =GNP£z�{�¤§X3 =��<ê£Z<¤§
X4 =�è<ê§X5 =14�±þ��?�<�§
X6 =c°§1947c�1962c©O�1§2§· · · ,16.
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