




(ϵϵϵ) = Σ Σ
n × n



i = β0 + β1 i + β2 i + β3 i + β4 i + β5 i + ϵi

i = β0 + β1 i + ϵi



β1



i = β0 + β1 i + β2 i + ϵi i = 1, . . . , n

β̂ =

⎛

⎜⎝
20.6
0.43
0.29

⎞

⎟⎠ , σ̂ = 2.21, (XT X)−1 =

⎛

⎜⎝
7.4 −0.1 −0.1

−0.1 0.0009 −0.0001
−0.1 −0.0001 0.0010

⎞

⎟⎠

β2 = 0



β1 − β2


