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�̂�𝑖) → ∞, 𝑖 = 1, 2 �̂�1, �̂�2) → ∓∞
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𝐂 = (𝐗′𝐗)−1

𝐶𝑗𝑗 = (1 − 𝑅𝑗
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𝐗′𝐗 1, 2, … , p

𝐗′𝐗

Kj =
max

j
,

𝐗′𝐗

 

 

 

X = f(X1, X2, X3)
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𝐲 = 𝐙𝛂+ ∈

𝐙 = 𝐗𝐓,      𝛂 = 𝐓′𝛃,     𝐓′𝐗′𝐗𝐓 = 𝐙′𝐙 = ˄

˄ diag(1, 2, 3, … p) is a p x p 𝐗′𝐗 𝐓 p x p

1, 2, 3, … p 𝐙

𝐙 = [𝐙1, 𝐙2, 𝐙3, … 𝐙p]

𝛂 �̂� = (𝐙′𝐙)−𝟏𝐙′𝐲

�̂�𝑅

�̂�𝑅 = (𝑋′𝑋 + 𝑘𝐼)−1𝑋′𝑌

𝑘 ≥ 0

�̂�𝑅

�̂�𝑅 �̂�𝑅
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