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4 Intervals,TestsandBand    ﹉

Be蕊●estestingthe㏑ eanfunctiUnsbyANUVA;wewillalsU
eters.TherefUre,weneedthed沁 tributiUnsUfthee啦 imatUr.

Exereise4.1. PrUvethatβ Uandβ 1乩reunbiasedandnnd
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Remark4.1. UbviUusly,a,testUfzerUslUpe,i.e.

瓦U:向 -U vs 〃1:兩 ≠U,
isequivalent tUtesting
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4.3  CbnndenceBand

Inthepre↓ ioussubsectiUn,wecUn忘 tructeUnndenceintervalUfmeanfUraeer七 ain pUint” . It is tempting

tUcUnnec七 all theupperhm比 sandlUwer㏑Πi七SUfcUnndenceinterv色 lS,Le.        
�二二
二《
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Exercise4.6. FUrthedataset

1. a959ocUnndenceinterval

2. a959ocUnndenceband.

5  Residuals

TUtheckWheth色 rUurmUdel
theresiduals

sUthisgives

｛(1,1),6,9),(1U,1Φ ｝,

anda959碎#繃 fUr
cUnstruct

thepointx=3, and

3. Wh&t i忘 thev㏕ ueUfthebandwhenx二 =3?

YUu色 re。 Veh站 .975(1)=12〃 Ⅸ 泥 油 dFU.95φ ,1)=lg9.5.

七heresidual plUt. th巳t

E(南 )=E(V.)一 βU一 β1”.=U

Thedat&setgivesasetUfre已 liSed南 . AccUrdingtUUurUbServatiUnabUve,thesere㏕ isedresiduals shUuld

● haverneanclUsetU2erU,and

.havecU叩 tantvar:ancefUrallvaijex⋯ 呼月涕t印γ
AplUtthats滅 tiSnes七 he己bUVeCriterhis巳 null plUt,whichihdicatesthatthernUdelassumptiUn isValid

巳ndtheregressiUn isagUUdnt.
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