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3. XTX

y:
1
1
X=|1
1
1
1 1 1
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QRE RS

30

21]
18
14
11
10




> X
L1 [2] [.3]
[1] 1 56 21
2] 1 44 18
3] 1 43 14
[4] 1 37 11
[5] 1 30 10
> t(X)%*%X
L1 [2] [.3]
[1] 5 210 74
[2] 2109190 3277
[3] 7432771182

4. XTX (XTX)1 R

> X2

L1121 [3]
[1,] 5 210 74
[2,] 2109190 3277
[3] 743277 1182
> X3

L1121 [3]
[1,] 1 0 0
[2,] 0 1 0
[3.] 0 0 1
> solve(X2,X3)

[.1] [.2] [.3]

[1,] 6.9677075-0.32191280 0.45625879
[2,] -0.3219128 0.02441632 -0.04753868
[3,] 0.4562588 -0.04753868 0.10407876

5. (XTX)-LXT
> X3
[.1] [.2] [.3]
[1] 6.9677075-0.32191280 0.45625879
[2,]-0.3219128 0.02441632 -0.04753868
[3] 0.4562588 -0.04753868 0.10407876



> X3%*%t(X)

[.1] [.2] [.3] [4] [.5]
[1]-1.47797468 1.0162025 -0.48691983 0.07578059 1.87291139
[2] 0.04708861 -0.1032911 0.06244726 0.05856540 -0.06481013
[3]-0.02025316 0.2379747 -0.13080169 -0.15780591 0.07088608

(XTX)IXT y

>y

[.1]
[1] 126
2] 67
3] 41
[4] 29
[5] 26
> X4

[.1] [.2] [.3] [4] [.5]
[1]-1.47797468 1.0162025 -0.48691983 0.07578059 1.87291139
[2] 0.04708861 -0.1032911 0.06244726 0.05856540 -0.06481013
[3]-0.02025316 0.2379747 -0.13080169 -0.15780591 0.07088608
> X4%*%y

[.1]

[1,] -87.209620
[2] 1.586329
[3] 5.296203

y=-87.21+1.59x +5.30x,



