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(i) | FERHS(Y) FEEEH(X:) AE(X2) Ho|(Xs)
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1 75 20 o 59
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Problem. 3. oFZo]E= =G nFojA] dEZAE E&] FHI prfof giat
L =] ASF _'?__ﬁ]-XJ ojgkeg] =0l m o] @ 9lo] ExJste] o]Eo] s 7k
0124 BEL AXSIHCHE, m < p).

X=p+LF+e¢
ofnf X p7 F7po] thet BT H= pie B, L factor loading(p x m3Fl), F-= factor(m x 131€]),
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E[F] =0, Cou(F) =1,,, Elg=0, Cov(e) =T = diag(y;), Couv(e,F)=0
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