
4 ����������

4.1 %&���'()*"+

J»M´��c'�Ø¬�áé·'�g��¾Í��	������ÿ&
}��Må��P«��ÒÓ}ÙÚ�����	��ëì´µ
��)*
��ÒÓ}~�Ë�XóË�����Ú��´�-

�P«ÒÓ}�U���	���[¹�¸[¹��4{�r$H�[
¹´¸[¹���ê+�MÕ�V��	�úr®�-U���	��r×
j�ò�2J»MØ¬#Æa�x[��MÕê�	�ú������	
�-

��[¹r®���3�am4*+�hii = x′i(X
′X)−1xiÇúlm�$}

0 ≤ hii ≤ 1�hii�a�øO` iüú�#�¿�r®�-U!ÙÚ¸[¹�
3�r®���M�óÙ,�� ei = yi − ŷi³úÙÚ!à�$} ŷiú` iü�
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Ålm�$} Ŷ(i)ú�×` iüúj�ßÚ�tI�púX¹�¹�s2 =Pn
i=1 e2

i

n−p
ú�´� (mean square error)-UCDi��a�øO` iüú�#�¿

�������	�-óÙCookÔr��'>���@{�[¹�¸[¹�
ÚIÑ0ú��Jjm�ò��CDi�a»-

15



4.2 �����'()*"+
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= 3(
ec

i

1− hii

)2 + 2l2(
es

i

1− hii

)2

= (
ei

1− hii

)2 (4.4)

< (4.2)´ (4.4)Ë�4Á&�e(i)´ ei,�w�*P«ÒÓ3î�áé�^-Ã
£�æ¿z´P«ÒÓ�V�� e(i)���a�øO�×¡` iüúj��
püúz�,�x[�a�%�üú�#�¿��2¯�)Ìx[�w
¢-

16



t�!�)*ÕÖ5LË7£CookÔr�þË�U¿Ev'Ë)*tI
,�ÔrþË��Þ¯�ôõ��]ú´\-�FLR(<)�¼#éÕLRÌ)*
¹�FG�. F̃LR(<) = {(X1, ..., Xp)

′|Xi ∈ FLR(<)}�¼#éÕLRÌ)*¹¼
�2pbtI�FG-;<FLR(<)z�ÔrÚ���M�4v'�� F̃LR(<)

z�ÔrÚ��$´�5N

��4.1 � d : FLR(<) × FLR(<) → <&"#Q��'12RS*+TU
X = (X1, X2, ..., Xp)

′�Y = (Y1, Y2, ..., Yp)
′ ∈ F̃LR(<)�NO

d̃LR(X,Y) =

√√√√
p∑

i=1

d2(Xi, Yi) (4.5)

� d̃LRV& F̃LRW�"#Q�X- d&YZ"#Q�G�d̃LRV�YZ"#Q
�6 ([\]^_`ab )

pd�ÎÑÔrÚ�+�v'CookÔrCDi5N

CDi ≡
d̃2
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