Geneia] limenr mode
Y = X&1 U Al matices
nxd axm mxd nxg

leronacler Produc'l: ®
\lec n]wforb‘m

(%2 T
Vec(l} Yb]) Z
Vec (V) = [ LB®X) veclh)+ vec (V)

<> V)~(-\P NN

Multiple  lingar regression

6 'f
v N
wl ) nx)

Y=
i
rC R

/°>—>><

KN

(‘n]nrt X output Y. unlknovo Z\

Homos\éedas-lcic(‘fﬂ 6 AN(0, 6 Tn) [' 0

‘Hmﬁdkﬁﬁﬂzrw>m

/ ¢ bij docfa.”

resonable. 45 assume  rank (x)=m
& (X% egists

IW:[]A=I
U



XT? s xTXZ; +X 0
6= ()XY f EU=0, then IEG =G
€ (6-8) (G- E)T = 6 (%) — estimation efor
Rmﬁ K‘xm
A\ )I)- _ n _LT A 2 - -l
IE 16-6] =|E(6-6)'(4-6) = & @ (X'x)

SSE := (Y'-&'¥)Y

(A)
= OT (Ia -P) _lj
P = x (X)X
Px = x ort}lqgoﬂw\ Pfﬁecﬁo’\
P s o or

/\\':.7\
Thm A=A, thn AV=2VU o AeR
Vs e basts
i-(-‘ MNFE Ay f}‘er\ T}«'VL=O
and Q. Q'R

g__t‘ O\TA'G - [?\l“'o ’l
0 An

H: —J o~ N(O; 6\1)
an& O:‘Q =1
RV ~ N(g,&1)



