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F %z (a=0.05)

BHE

71.709 | 6.944| 6.591 | 6.388 | 6.256 | 6.163 | 6.094 | 6.041
6.608 | 5.786 | 5.409 | 5.192| 5.050 | 4.950 | 4.8/6 | 4.818
0987 | 5.143 | 4.757| 4534 | 4387 | 4.284| 4.207 | 4.14]
9.991 | 4.737| 4347 | 4120 | 3.972| 3.866 | 3.787| 3.726
9.318 | 4459 | 4066 | 3.838| 3.687| 3.581 | 3.500| 3.438

9| 9117 | 4.256 | 3.863 | 3.633 | 3.482| 3.374| 3.293| 3.230
10| 4965| 4103 | 3.708 | 3.478| 3.326 | 3.217| 3.135| 3.072
15| 4543 | 3.682| 3.287 | 3.056 | 2.901 | 2.790| 2.707 | 2.641
16| 4494 | 3.634| 3.239| 3.007| 2.852 | 2.741| 2.657 | 2.591
17| 4451 | 3592 | 3.197| 2965 | 2.810| 2.699| 2.614| 2.548
18| 4414 | 3.555| 3.160 | 2.928 | 2.773 | 2.661 | 2.577| 2.510
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Bl HHRT—4
=3\ i B (X 1) K& (x2)
1 167.0 34.0 61.0
2 167.5 87.0 55.5
3 168.4 86.0 57.0
4 172.0 85.0 57.0
5 155.3 82.0 50.0
6 151.4 87.0 50.0
4 163.0 92.0 66.5
8 174.0 94.0 65.0
) 168.0 88.0 60.5
10 160.4 84.9 49.5




SE(y) ffig B (x 1) (AE(x2)

1] 164.7 87.0 57.2
TERE 7.18 3.63 6.13
ImElRZRER — -0.427 0.969
T EREIRZRR — -0.216 0.828

SHEERHM(R) 0.687 — —
RTEZRE(R2) 0.472 — —
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fagm | 2190 2 109.5
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RED
=& 245.1 4 35.0
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Data “A” Data “B”
y x1 X2 X3 x1 X2 X3

241 159 346 64.8 16.1 34.7 65.1
321 37.0 161 721 36.9 16.3 72.0

82 61.1 83.0 286 60.6 82.8 28.9
156 86.0 65.9 33.9 85.9 659 34.2
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y=a X +a,X%, y=X =X

AEF—4 y=1.00,x =1.01 X, =0.99

Model 1 Y =X, 0.99
Model2 y=0.5%x,+0.5%x,  1.00
Model 3 Yy =100x, —99x, 2.99

BREHKZWVZE, AR/ A XDEEEZZITOTL




/N ZFED LK

Ordinary Least Squares (OLS)
a=(X"X)'XTY min Y — Xa|’

Minimum Norm Solution
a=Xx"Y X" — e 1T
Ridge Regression (RR)
a=(X"X+A)XTY  min|y - Xa|" + 2|4

Principal Component Regression (PCR)
Partial Least Squares (PLS)
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= @R min Y — XaH2

JyUENR  min|Y - XaH2 + AHaHZ
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—:2(XTXa—XTY +/a)=0
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a=(X"X+A)XTY




BlzE: Yyl
Data Set: A Data Set: B
y x1 X2 X3 x1 X2 X3
1 241 | 159 | 34.6 | 64.8 | 16.1 | 34.7 | 65.1
2 321 | 37.0 | 16.1 | 72.1 | 36.9 | 16.3 | 72.0
3 82 | 61.1 | 83.0 | 28.6 | 60.6 | 82.8 | 28.9
4 156 | 86.0 | 65.9 | 33.9 | 85.9 | 65.9 | 34.2
FERER | — | — | — | — | — | —
EREL 1.36 | -0.80 | 5.01 | -4.28 | -18.9 | -26.0
JyomllE | 0.86 | -2.34 | 2.36 | 0.87 | -2.38 | 2.34
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