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-, x €. M(A4), c. x— Pl A(4), FEM=.
s REAN. b, EEE r€ A (), NEEFR c{§Hr -
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1 Ee;=10, i=1,"+-,n, ' Q.7)
Gl Y = (Yys-es Y,,)', e = ("1"‘ 'a'eﬁ)'a E‘T’l@?ﬁﬁﬁ@(l6)
BAERERK: ' /

Y=XB+ e, - (1.8)
EREARRD,(LODK » EAEEN, XNBR Y=g +
eiri=1,5ny-+, FANT (L) KWERUWLEXN Vi =
X+ ems n=152, 2",

S 6 e



MRS HEEMEZ—>REFIE 2 Yisi=1,--4,
n,DARE B B H BRI i, RBBRXTFENER. EER
RIRTHSAE TR, Bk 420 6 BB /N T8 (Least Squares, T %
LS)fEit, % 4 WB A&
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AMYE, BHAEREN: FRTB
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Zig. FRLIDFRAENLE. ‘

ER L2 1° HE (1.10) 45 R, 2° (L10)ZE—RLHER
(1‘9)- 3° ﬁz’% ﬁ* ﬁ}i(w),ﬂ'} 15’* %(1-10)2—'%- v

iE. 1°BR. BAa(.2)5a:

' §=5XY : (1.11)
REQ10)Z—®. #5010 FE—, WHEHF geR* A
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XIERRT 2°. # g* R 9), WL g=* KA 12), ﬁiﬁ
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Bl g* Wb HB(.10) 2 —f#. iEEe.
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EXFREIL TR B Hehey. —&, RETE S "N, FikBH
LS fit. ERICUGRERX—ATRTES (1. 11) BENB
# LS fit,
B RIEH, % B AT PE(L7)HER, I 8 B LS 143t 4 % &
. X& e = (ers--rsen) WIHHEEG 2,0 6 MM EREX
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Ee =0 7415 AEMN. BEET S WK, 0E
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- AEENERZ
X=cl,, 0<o' <@, (1.15)
XEH(1.14)8 ; .
cov(g) = o’s™, : (1.16)
MRRHEER (1.8) WEAH (1.7) f1 (1.15), MHKEN Gauss-
Markov 50, Bi#5 20 GM BB (ZE LI RER X WiRk). &#H(L.7)
F(LI5)HFRAH GM KR GM BE. i iRREETN, —)
HEE(1.7), 8 GM & H—ik K 1a(1.15). ZE(1.15)d, & XBEHL
BEN(ALFE. E—BRBEIRA, %‘&ﬁﬁﬁ%-ﬁ%é
.
FEIEHER 1.3vﬂn‘¥%§ﬂﬁﬁi
g—8=S8"X"e, (1.17)
BB F—B RN et sen, HRBES . B—REANERR.
(M) TEFEE Gauss-Markov (GM) %3, BLUE
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. BBEE B 2Z—TRETR o(Y), MK '8 X7EN (e(Y)
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BB ERRELBE 'Y WHZE. TE ol = [Pxall, TE
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XIEBT '8 N £/ N R T AT, EEIEYE.

BRPEZEHEEE TE GM AT, Ls (5t WEEAL. W .
FHEWEN (1.8) BMBRERE (1.7) Koz, BRE& GM &4
(1.15), B

COV(e) =V, V >0 B4,0 < o® < 0,0 FK4&l, (1.18)
ST RYEE o' T T SGLS it 8L H Bk, Bk
AT Yy W ERRIARBT D ZERE. BR.EV-IN
B&, TR P ILS it o —REABREEE 14ty
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HfB2(E oM EE)E— MR BT RiGH %, B—l—AE
5 EB/MET N

L R = (XVTX)XVTY, (1.20)
BAEHEXRPEHRAN REKUETRMAETT (Bet Linear Unb-
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(L15). FRAEM AWNE. £l F Z—Ls it § (it o
B RBER 8 7). # ’ -

o =Y, ‘x;ﬂ‘: i==l,c005m
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ﬁLS it HEHRH,BE ﬁ E"Jf‘_ﬁ.g%%) BHELLL 8150005 8,
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