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BIRE: EEIFHH(10AN)

FR(y) B (x1) RE((x2)
1 167.0 84.0 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
7 163.0 92.0 66.5
8 174.0 94.0 65.0
9 168.0 88.0 60.5
10 160.4 84.9 495
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BlIRE: FEEIFHH(I0N) DB
250 | wEc) | #E02) EHER | THH | EEE FEAH | SEE
Iy 164.7 87.0 57.2 LTH SSy N -1 _ _
ZERE 7.18 3.63 6.13 5
=1l r
RERER - 0.427 | 0.969 iaam | S5 P Ve= A
BEREREYR | — 0216 | 0828 BEOD 1y __SS. v,
e SS, [N-p-1]V,
EHRBERHR) 0.687 - — g N-p-1
RERBR2) | 0472 - - HHEE (EERHH ORIREH) OFT,

FIXEHEE p, N-p-1 D F 2HIZHES.

BELK BIRE: 485 HT (10AN)
y —y=3a (¢ -%) ss, =3 (v -9’ EHER | THM | EmE | FRESR | S
i i i y !
- e
STH | 4641 9 - -
vV, R?/ STV
—re = F 58, =Y. (5 -9
Ve (@-R)/(N-p-1) i iRz
e i 219.0 2 109.5
" FBEE) 313
SS, =D (y; —9)? BED '
— i 245.1 7 35.0
SS, =SS, +S5, F(p,N-p-La) HBEEpNp-lDF S, ERE
F(2,7,0.05)=4.737>3.13
BIgE: BERBSH (20A) - BIgE: BERBHH (20A)
5K | BE | A= BE | WA | A=
) | x1) | (x2) ) | x1) | (x2) HE(y) M (x1) HE(x2)
1 |167.0] 84.0 | 61.0 11 |164.7] 78.0 | 495 _— 165.9 R 6.8
2 |167.5| 87.0 | 55.5 12 |171.0] 90.0 | 61.0 —
3 |168.4] 86.0 | 57.0 13 |162.6| 88.0 | 59.5 AR E 5.54 3.68 4.93
4 [172.0| 850 | 57.0 14 |164.8| 87.0 | 58.4 FERER _ 0.663 0.986
5 |155.3| 82.0 | 50.0 15 |163.3] 82.0 | 53.5 Pp——— - o041 0879
6 |151.4] 87.0 | 50.0 16 |167.6| 84.0 | 54.0 = R R el '
7 |163.0] 92.0 | 66.5 17 |169.2| 86.0 | 60.0 EHRERHE(R) 0.636 - —
8 |174.0] 94.0 | 65.0 18 |168.0] 83.0 | 58.8 SRR AL (R2) 0.405 _ _
9 |168.0| 88.0 | 60.5 19 |167.4| 85.2 | 54.0
10 |160.4| 84.9 | 49.5 20 [172.0| 82.0 | 56.0

Copyright (C) 2007 Manabu Kano



SICEZO+tRZ

BIRE: S ESHF (200) = BERESHOMES —
= = _ T -1 T
EHER | THH | HEE TR 8 SR FEREE  a=(X X)" XY
278 | 5825 19 - - XTX BETINEH LGS, BN ZREFERAL.
BRI
spzE | 27 2 1179 - ANEUS BB THIEE
BED | 3467 | 17 20.4 HUT VBB AN TR OREY DENEELS A
=5 UT TR, Ho T+ 5 HBET 5.
F(p,N-p-La) HBBHED Np-1DFHH, BEE
F(2,17;0.05) = 3.592 < 5.78

EZ 3L - A EEL D 2 -
Data "A" Data "B KEBONUNKERDE, MAHELRON ?
y x1  x2 x3 x1 x2 x3 EENTERIERVLOTEHAGLD?
241 159 346 648 161 347 651 <EEFESHTEOBISES> B>
“®@ o1 230 86 608 828 289 y=ax+ax, y=x=x

156 86.0 65.9 33.9 859 659 34.2 BEF—4 y=1.00, X, =1.01, X, = 0.99

"% 136 -080 501 -4.28 -18.9 -26.0 Model1  §=X, 0.99
AT BERIABTECTE, AN EHAIEL Model2 y=0.5%+0.5%,  1.00
HEBRSFET DIHEICE REEEEOSBNKES Model 3§ =100x, —99x, 2.99
GY, HEERROEEEMETLTLES.

FREDNKRENEE, B/ A ADEEEZ(TOTL.

BN FE DI Yy SER =
Ordinary Least Squares (OLS) EER min HY XaHz
'ﬁ? —_
a=(X"X)*XTY min |Y — Xal’

Minimum Norm Solution Uy UER min HY N XaHz +ﬂ’HaH2

a=Xy X7 RS BB (RN RN BT 0)

Ridge Regression (RR) 8]
) 5 ) —=2(X"Xa-X"Y+1a)=0
a=(X"X+A)'XTY  min|Y - Xal| +2[a] da
Principal Component Regression (PCR) a=(X"X+A)XTY

Partial Least Squares (PLS)
WFNOFELRBENESHNRELS5ET 3.
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BIRE: oo EF
Data Set: A Data Set: B
y x1 X2 x3 x1 X2 x3
1 241 | 159 | 346 | 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
RERES | — — — — — —
EMF 1.36 | -0.80 | 5.01 | -4.28 | -18.9 | -26.0
)wMEE | 0.86 | -2.34 | 2.36 | 0.87 | -2.38 | 2.34

BEHY

Copyright (C) 2007 Manabu Kano




