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n
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b=CY, C' X=I

,C'=(X' X)X .b
V(b)=c®C'C
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Q=C'C—(X'X)™
Johnstone
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5 , (N+m)fi,, +mMd=nX,, +mX, , Mfi,, + Md=mX,

’ ’ QM = YM ’ S = YF _YM t
©  VE=E+Der b oS
n m
,(11) - (10) - DgtDy=1
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8 In(Q/L)=b0 + bl In(K/L) + b3 In(L) + b3 In(PM/P) + b4 year
.b3

-10.56 -7.25
lkh 0.69 12.09
lpm(-1) 0.0002  0.0084
year -0.02 -9.06
I(L) 0.53 4.25
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