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1. �Ä�ëê£8�.

Yi = exp(−X2
i ) + 8sin(πXi) + ei, i = 1, . . . , 100.

Ù¥XiÑl«m[0,1]þ�þ!©Ù, Ø�eiÑl��©ÙN(0, 1.52). Á¦^���yÚ2Â�

��y��°ÀJ�{ÀJ�°, �Ñ£8þ��Ø�O�ã, ¿?Øü«�°éØ�O�

K�(�ìÅ~8.2.2).

2. �Ä�ëê£8�.Y = 2X+3exp(−16X2)+ε,Ù¥XÑlIO��©Ù, ε ∼ N(0, 0.81X2).

Á�)Nþ�200���, |^��Ø¼ê, �Ñm(x) = 2X + 3exp(−16X2)�:

(1) Ø�O, ¦^���y�{éÑ�`�°.

(2) ÛÜ�5£8�O, |^���y�{éÑ�`�°.


