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yi

NkM
SWT�QV\kJ�p�_�RUNdSUT�YEJa^�SUT�QZgAX�_�L�SWNtSWNdQuM�_aL�O
xi2

NkM
SWT�QV\kJ�p�_�RUNdSUT�YEJa^�SUT�QZm]J�RWRUQuMGo$J�L�O�Q]LASKo�RWNPmnQ�M�v

yi = β1 + β2xi2 + εi

e�T�Q]RWQ
i = 1, 2, ...n;

_aL�O
εi

MW_�SUNPMGw�Q�MBSWT�QZmn\P_�MWMGNPm]_�\r_�MWMGX�Y[oFSWNdJ�L�M�q

x q7y x o�J�NdLAS{z�|!Nk}�QZ_�LjQumnJ�L�J�Y[NPm�NkLASUQ�RUo�RWQnS{_�SWNdJ�L~Ja^�SUT�Q!o�_aR{_aY[QnSWQ]R{M]q
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(xi, yi)
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X�L�mnJ�L�OFNdSUNkJ�L�_�\rYlQu_aLbJa^
y � y _aL�O~SUT�QZOFNkMGSW_�L�mnQ!SWJ[SUT�QVQuMiSWNdY`_�SWQ�OjY[Q�_aLbJa^

y
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xi.
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_�M���q
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yi = β1 + β2xi + β3wi + εi,

e�T�NPm{TZMU_aSUNPMiw�QuM _�\d\�SWT�QKm]\k_�MUMUNPm]_a\�_�MWMGX�Y[oFSWNdJ�L�M � eBQ>T�_(}�Q�SWT�Q�^cJ�\d\kJ�e�NkL�p�RUQuMGX�\tS{M2^cRUJ�Y��!���!Q�MGSUNkY`_�SUNkJ�LVe�NdSUT
n = 50

J���MUQ]RW}�_�SUNkJ�L�M

ŷi = 10 + 1xi + 4wi

V̂ (β̂) =
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9 0 1
0 4 0
1 0 4
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H0 : β1 = 0 and β2 = 0
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x ∼ N(µ, Σ)
SUT�Q�L

a + Ax ∼ N(a + Aµ, AΣA′) �SWT�Q¨JaSWT�Q]R�o�RWJ�o$J�MUNtSWNdJ�LDh�J�X,L�Q�Q�O�NkM � Nt^ x
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x ∼ N(0, V ) � SUT�Q�L
x′V −1x ∼χ2(n)
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yi = β1 + β2xi2 + β3xi3 + εi
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i = 1, 2, ...100;
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σ2(X ′X)−1
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