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&ma‘dw\ﬂﬂ. veptnlonan of Hw model In an W-dimengional Spece.

Here, the vortaktes (g. XL, Xp)  are n-dimenslonok WTore, with coordinolld the

oAervoinons en e h univs .

The covouolRs  (X4,..,Xp) idenhfy o subspace of aimensdon p, C(x).
This Subspate &5 definesl by oML Gineor combinokions  Pyxs + ..+ B Xp = XB .
The meanof ¥ &3 p= XP = B meand ¥ blogy o CLO).

The veeddr 3 in genrsl will noT belong Ip CIXY: Lnoleeol we have teen Thali
Be§ it the onegonol projestion of § o L.

What happens when we compete NESTED modlels 2
exemple with 2 vouoble Xi X

Ful wwodel : I‘h&t"&!&t +t &
X: [ x4 X3
CCX) i3 the wabyel of R o} ol Geor combinesions By x, + B x, (dim=3)
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Assume we wans To TR
Ho: Py=o
Wt B, $ o0

Under Mo, Zhe veolucee wwoolet 28 Y= By X1 ¢+ £
Here X o [24]
CLxXY) i3 e WHUT of Cheor tombinebions Baxa (dime1)
cCx?) is defined by o IBERC €ne (and nob T entire plane)
PRt vatmes Fo Buxa 0§ lodonps %o LXC)
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and | tews By =0
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With the TesT abouk neled Modits, we owe Coolung of e difference
Belween Khe unconireineg. eshimole 9_ onol The eonglrained one i‘
or, cquivatunlcy , befween e ovars we commit wndw Ale unconsOrained
modet (€) andt she regtncled moott (€.



