FfEfEME Leverage

i
frEX—[EHRE - BRHAERENEE - FREREN T ERERR -
R EEMRE > FE PRSIV -

B
hii = [H];;
H = X(XTX)"1XT

hy: 5 {EBRZES > 5B i5 > i fThayEREE -
[H];: FTAEAEZENHER - SRR ARt Eh 1E -
X: [o]EFEpE

]
TR B G  [HREUL v = 8628 - 073x  REBZENT
BE - FEREHRIHE -

X (alcohol) y (life) predict y residuals leverage
23 65 69.54 -4.54 0.20664
4 92 83.37 8.63 0.68009
29 58 65.18 -7.18 0.30631
35 72 60.81 11.19 0.52559
14 68 76.09 -8.09 0.28138

RIZEIEFFA y = 86.28 — 0.73x » & x 77 ACKTHM y {H :
y, = 86.28 — 0.73 X 23 = 69.54

y, = 86.28 — 0.73 X 4 = 83.37

y; = 86.28 — 0.73 X 29 = 65.18

y, = 86.28 — 0.73 x 35 = 60.81

ys = 86.28 — 0.73 X 14 = 76.09

BB y B - A RERERTENN v B - SRR
65 — 69.54 = —4.54

92 —83.37 = 8.63

58 — 65.18 = —7.18

72 — 60.81 = 11.19

68 —76.09 = —8.09
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[H] = [0.22659 —0.02588 0.30631 0.38604 0.10700
0.24652 —0.19536 0.38604 0.52559 0.03721

0.17673 0.39767 0.10700 0.03721 0.28138

(AR ERVIERE - ¥ H JERVEAGOTER -



