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1.1 ) Find I = 63+72+78+81 t 87+75+751-90
#

s 77.625

8

if = 2.8+3.4431-3.5+3.6 1-3+2.7+3.7
I = 3.2125

8

Find pi, substitute ② in ①

pi , I - pi an

=3 . 2125 - fbz (77.625
) § ,

i 9 . 2125
- 77.625 (0.03

^p ,
i 3.2125 - 77.625

( P2 )
- ① I 0.5655IFind Tp .

np. = nEni7i-EniE
n Eni ' - (Emil

'

i 812012.47 - 1621 ) (25.7 )
-

8(48717) - (62112

= lboaa.2-15959.TT = 0.0341
989736 - 385641

o
'
. § ,

- 0.5655

By = 0.0341

①
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From ^p, i 0.5655
n n n

1.2) Yi - p,tPzXitU ; B, i 0.0341
^

Yi i 0.44905+0.0350 Xi Thi

From this pitpzxi Find in ; ,
From Yi .- Tith ; → Ii .

- Yi -Ii

Find Yi : i - I
g
0.5655 t 0.0341 (63) : 2.7138 i. 1

,

2.8 - 2.7138 = 0.0862

I :L
g
O . 5655 +0.0341 (72) : 3.0207 jez ,

3.4
- 3.0207 = 0.3793

I - 3
g

O . 5655 +0.0341 ( 78 ) : 3.2253 i. z ,

3.0 - B - 2257 =
- 0.2253

" .
.
. . ... . "" ," . . .. . . / " . . .. - m. . . ""

i - 5
,

O . 5655 +0.0341 ( 87 ) i 3.5322 i. g ,
3.6 -

3.5322 i 0.0678

i - b
g
0.5655+0.0341 ( 75 ) i 3.123 jib

,
3. O - 3.123 i

- 0.123

i -7
g 0.5655+0.0341 (

75) i 3-123 i , y
,
2.7 - 3.123 = -0.423

i. 8 go . 5655+0.0341 ( 90) i 3.6345
i. g ,

3.7 - 3.6345 i 0.0655

,§o it , = 0.0862+0.3793+(-0.22537+10.1724) t (0.0678)tL- 0.123 ) + l - 0.4237+0.0655=0

②
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2

1.3) var ( iritis - Ed ! . 0.4347 , 0.0725-
-

n - L 8-2

2

var ( pg , ) s EXT j i
621

. (0.0725) 0,0880
- -

i

hen! 511.875

var Chp,) =I s = 0.00014lb

Eni 511.875

→

2. 1) Is@ tht 141-16718+22+2442 -01-28+30 ) i. 10=20

4- =(Ot2t5tbt7t lot lot 15+16+20) i. 10=9. I

EXii@Ytritl4ht.r.t 302--4440

{XiYi . 10101+12121+14151461671-18 (7) +221107+2440/+26115)

+ 28116) t 30 (ro) ' 2214

^pz=Eni7i-hI# e. 2214-10120119.14 = 0.89514

{ni - HI
' 4440 - 4000

pi . .

- T - pin
-9.1-0.8951207=-8.8081

2. z) 9 ispztpxi ,
find Ii Find it

.

When it I g
- 8.8108+0.895440) i 0.1455 when i. I g

b
,
i - 0.145

i. z g
- 8.8108+0.8954112) i 1.9364 i. z Tr i 0.064I p 2

I :3
,

-8.81081-0.8954114) i 3.7293 I :3
,
I
,

i 1.273

i. 4
- 8.81081-0.8954116) -

- 5.5182 i. 4 is i 0.482
q 9 4

iii. ::::::÷::i:÷::/ :÷ . ::÷:::
I g b

7
g

- 8.8081-0.895444) : 12.6818 IT
,
I
,
i -2.682

i. 8
g

- 8.8108T 0.8954426) a 14.4727 i. 8
,

hag i 0.527

I- 9
-
8.8108+0.895*8) -

-

16.2636 i. 9 Tra = - 0.264
9 g

i - IO
-
8.8108+0.8954%0 ) i 180549 i. co in 5

1.945
7 7 10

n

g.oui , :(
-0.1451+0.0644173+0.4824-0.309) + C-2.6821+0.527-0.264+1.945=0

③
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2.3) y g- = - 8.81 t 0.895 I

^
Find out if the line pass (Iii)

q , g. ,# q , - g.g , + o.gg, go,

poi .
#se.sn#o> ×

i.

'

the
pass through CI.it

#

2.4) Yiu- pot p, Xi
= - 8.81 +0.895L 16)

= 5.51

#

2.51 Var la;) is? EIu image = 1.7614

Var ( pi , ) iu÷.mil?II4=oroo40VarCpYrEni#=44oLl.7bI4)-
s 1.7774

n Eleni - E )
' 101440)

④
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→ Yi =p,
t Petit Ui are gait in CLRM assumption 1

,
linear regression model

since pi, is unbiased estimator
, Effi . p ,

From Biu -PII -O
'

p. .
- En Given him
Eni Eni

substitute k in ①
From Proof : n' ki so

^p , = I - EkYi I -②
Yi = pitpzxitui

From ② pi , = Ernie - Ekyi E - E ( th - KI) Yi

= 2 ( th - h *) ( ftp.xitui )
-
- E (kn - RHI t Patni - path ÷ thin - uihx)
= E ( En . Pini +1in - p. hi - pike - nihil

.

= E that R Ennis + kuni - Ip ,
Eh; - p. Ekin - KI Eui

is , :p ,
- Ennis IE kini

pi , =p ,
- Eui - I Ehiui - ③

Add expected value to the equation ③

E Cpi) i Elp , ) + I E ( Ekin:)

→ From Assumption 3 , Zero mean value of disturbane u i treat was given

Eluilxi)

Etp ,) . ftp.ltxshieciii
Etp .) .- p ,

Therefore np , is an unbiased estimator of p ,

⑤
Powered by TCPDF (www.tcpdf.org)

http://www.tcpdf.org

