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|ûi|= β1 +β2
√

Xi + vi ;
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ÙNÏ-�Z-{6Xu�(BGP)

{����-²Au�I�(½cÚX�,�*ÿl����^S£Xõ�
�¤.
ÙNÏ-�Z-{6X�±;�ù«Û�5.

ÙNÏ-�Z-{6Xu��Ú½:
1 Yi = β1 +β2X2i + · · ·+βkXki +ui,^OLS�O,�í�S�{ûi}n

i=1.
2 O�σ2���q,�Oσ̂2 = ∑ û2

i /(n− k).
3 �ES�pi = û2

i /σ̂2.
4 OLS£8

pi = α1 +α2Z2i + · · ·+αmZmi + vi

ÃZi�±´�Ü½Ü©Xi. ¦�)º²�ÚESS.
5 ½ÂΘ = 1

2 ESS.
6 ui����,e6Ä�Ó��,��Nþv
��k:

Θ∼ χ2(m−1).
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~Au��g´:(±nCþ£8�~)
1 �OYi = β1 +β2X2i +β3X3i +ui,�í�ûi.
2 �O9Ï£8,¦�R2(��Ú?£8��pg�):

û2
i = α1 +α2X2i +α3X3i +α4X2

2i +α5X2
3i +α6X2iX3i + vi

3 b½ÃÉ��,�n¿©��,knR2 ∼ χ2(m), m�9Ï£8¥£8
�(Ø¹�å�)��ê.

4 ÚOíä:
XJχ2��L�.�,(Ø´kÉ��.(��o?)
XJvk�L�.�,Ò`²�XêÚ"Ã�É,�ÒØ�3É��
5.

5 êâ5
Table 11.3. b��¤Y�Â\XïÄ.
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2 �O9Ï£8,¦�R2(��Ú?£8��pg�):
û2
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û2
i = α1 +α2X2i +α3X3i +α4X2

2i +α5X2
3i +α6X2iX3i + vi

3 b½ÃÉ��,�n¿©��,knR2 ∼ χ2(m), m�9Ï£8¥£8
�(Ø¹�å�)��ê.

4 ÚOíä:
XJχ2��L�.�,(Ø´kÉ��.(��o?)

XJvk�L�.�,Ò`²�XêÚ"Ã�É,�ÒØ�3É��
5.

5 êâ5
Table 11.3. b��¤Y�Â\XïÄ.

�1� (­�ÚO�°��ÆX) É��¯K 18 / 22



~A���É��5u�

{����-²Au�I�ÀJX¥�,�*ÿüS,
BGP´É l��5�K�.
~Au�Ø�¦üS,�Ø�6��5b½,
�´u¢�.
~Au��g´:(±nCþ£8�~)

1 �OYi = β1 +β2X2i +β3X3i +ui,�í�ûi.
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É��5�Ù¦u�: KB Test

�Ï�-nlA(Koenker-Bassett)u��g´:
eÃÉ��,KOLSí�ÚŶ2�mATÃ�5'X.
KBu��Ú½:

1 £8Yi = β1 +β2X2i + · · ·+βkXki +Ui

2 �O9Ï£8:

û2
i = α1 +α2

(
Ŷi

)2
+ vi

3 ÚOíä:
eα2 = 0,KØ�3É��5;
eα2 = 0�áý,K�3É��5.
�±æ^tu�½Fu�.

KBu��`::
Ø�6uØ���©Ù´���b½.
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