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sofy i AMiE

Var (p)
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/
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L »~

/
L Cov(§) L

L dsz,
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0183558
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~
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~ ~

A
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o < a ¢ G o
LD C ADLUASNTIA 9 TNHDUIA k x n

ReLD) E* fit Sustaridur
N (2.2.1.4)
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Var(p ) - Var( P ) =

16

YA
ﬁ@tﬁuLNﬁinunquanuuuau (positive semi-definite matrix) UdANN E #

1 c' 1 ~ o u' L}
AMUUSYSIUATMA (mininun variance) NiN2AD B 1Tufauszanafitiiau Sug

~

lﬁdlﬁﬂﬁﬁﬁéﬁ (best linear unbiased estimator (BLUE)) uBN B
~

N (2.2.1.2) 1518501 TUURRLINNANEDNUDNA I HaHA A1 5
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= 62111
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(il W= ! uae .Q.Lﬁuma?nimmwu (diagonal matrix) 18 W i
o ¢ ;7 =4

tumsnonupNgmey  Tepilidumusaseds Wi, Wa, Ws,...Wn  URSENMSYDN

weighted last square %38 WLS ag":’tugﬂum

/};wx.s = (Xi\' ) l(X{Yy)

au&wa £AAALYSYS1BNNNINA

Hual 'INNG\WR'IB'N (38N
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faLnanil wi ®N

o
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el @@
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(2.3.1)
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il a.6.1971 p.J. Bickel AANEIADIINIIUIDY Huber’s Proposal 2
UREMIMS(§UDIERL S8NTY One Step Huber TABMINTMUART L SUEWIALS S2Ussina
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lﬁﬂuagﬂuEUﬂaq

, ZWi(yi - ))/s(0)
(2.3.4) : — Z¥ iy - M) /s(0))
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naqéwﬁaaﬁqﬁnaqﬁdﬁﬁuﬂa1u

e P Rediriufiimne éfm weh P > OJ(O)

YN VB ¥t

use (2.3.3) % 1n15nw1a1ﬂs~u1qyaq p uﬁzatna(scale) 1ﬂq&}i iteration

s @ 46 @ 75 Tl AR A AR imsin

of locagion and scale ﬁﬁﬂuWWQUaUﬁQzﬂizﬂﬁiﬁﬂ1n

TPUIUAY s ﬁUszuwmﬁuuwazgnL5an1ﬂ1ﬁﬁ§ﬂ§ﬂaﬁbﬁawuﬁewawaﬁﬁ
VA fetleriiurafana i a:ﬁéweawuﬁawawaﬁbnﬁgaLﬁanﬁwuﬂéﬂ s
A

ua:?gnwsvszuwméw5uﬂs:§ﬂ§n1snﬂgaﬂdauﬂwdaziiﬁﬁnﬁﬁdaaqﬁaﬂﬁqQ

T A
HULOWNUTWUNT WA 9 58U (iteratively reweighted least square) UV
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2.2.5 MUszINEAINNSINLADS 1ALISYARLATY (Bootstrap Method)
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£1FWanTu log-likelihood BEMUEN
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