
ŷ ê

�
�

i �
�

i ŷP,i
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â � L � sign(Syx) K � L 2

L �

Syx � K Sx

2Sx



Sx � �
n

i�1
(xi � x̄ )2 Sy � �

n

i�1
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b0 � t1�α/2(18) D(b0) � β0 � b0 � t1�α/2(18) D(b0)

y � β0 � β1 x1 � β2 x2 � . . . � βm xm



y � β0 � β1x1 � β2x2 � β3x3
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