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•

•

•

•

•

•

yi (xi, yi) i = , ..., n

xi
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(xi, yi)

−i

ui (xi + θxui, yi + θyvi)

θx, θy. i
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( , )
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(λi, χi)

χi =
Hi − FiGi

{Fi( − Fi)Gi( −Gi)} /

λi = Si max
{
(Fi − ) , (Gi − )

}
,

Hi =
n−

∑

i 6=j

I(xj ≤ xi, yj ≤ yi)

Fi =
n−

∑

i 6=j

I(xj ≤ xi)

Gi =
n−

∑

i 6=j

I(yj ≤ yi)

Si = sign
{
(Fi − ).(Gi − )

}
.

I(.) sign(.)
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lnhlteit = β + β lfexit + bi + eit

bi ∼ N( , σb)

eit ∼ N( , σe)

bi, eit

Lj =
{
ℓ(ψ̂)− ℓ(ψ̂(j))

}
,

D(β) = (β̂ − β̂(j))
′[ ˆV ar(β̂)]−

(β̂ − β̂(j))/rank(X),

COV RATIO(β) =
detns

(
V̂ ar(β̂(j))

)

detns

(
V̂ ar(β̂)

) ,

PRESS(j) =
∑

k∈j

(yit − x
′
itβ̂(j)) .
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ℓ(ψ̂) ψ̂

ℓ(ψ̂(j)) ψ̂

−j ψ̂

X rank(X)

−j β β̂(j)

detns(M)

M

D(β) −j Lj

COV RATIO(β)

PRESSj

PRESSj D(β) Lj

COV RATIO(β)

b

e [
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COV RATIO() D() PRESS(j) Lj
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