
5 A, B, C, D, E
5 {−1, +1} U = {A, B, C, D, E}

Y (A, B, C, D) = µ∗ +
∑

i∈U

θ∗i i + εA,B,C,D

(ε·) σ2
∗

8 7

Y = Xθ + ε
7

Y (A, B, C, D) = µ∗ +
∑

i∈U

θ∗i i +
∑

i,j∈U :i#=j

θ∗ijij + εA,B,C,D

16
σ2
∗

Y = Xθ + ε


