
The optional HW in high-dim. class 

102225014 Chen Ai-Chun 

Question: 

A regression model εXβy  , where ][ 21 xxX  ; 2,1,)( T
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2 . Derive a condition of  s.t. 
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Solution: 
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The roots of this cubic function are: 
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Thus, if the order of cba ,,  is cba  , the condition of  s.t. 
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0 ˆˆ ββ   is 

the intersection of }11{    and }{ aborc   . 


