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WealsoconsiderthecovarianceofxandV
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toexpressthevarianceandthecovarianceby

V(x)=|%||2, V(y)=|7112, Qy=(%,7)

MoreoverthecorrelationcoeffiCientofxandyisexpressedby
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Recal l theCauchy-Schwartz inequal ity

→ → 一

| (弓､b)|≦| |3111 1bl (3,bER")

ltfbl lowSthat

1≦βxy≦1

Weintroduceamodeltofigureoutwhathappenswhen/ﾉxy→士1

y=ax+b

Wetrytofitthemodel tothegivendata inthefbllowingway.
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First introduceavariable

E=y-(ax+b)] namely ごノー〃－(aW+b) (ノ=1; ."!")

Thevariableemeanstheerrorofthedatabasedonthemodel and
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Thecondition(i) isequivalentto

5=V-aX-b=0
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Thesum:EL,ef iscal ledtheresidual squreand itapproaches
toOwhen /9xy→士1
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