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——— Global Linear

——— Global Cubic Polynomial
Cubic Spline - 2 knots

— Natural Cubic Spline - 6 knots

0.5

0.4

Pointwise Variances
0.3

0.2
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FIGURE 5.3. Pointwise variance curves for four dif-
ferent models, with X consisting of 50 points drawn at
random from U|0, 1], and an assumed error model with
constant variance. The linear and cubic polynomaial fits
have two and four degrees of freedom, respectively, while
the cubic spline and natural cubic spline each have six
degrees of freedom. The cubic spline has two knots at
0.33 and 0.66, while the natural spline has boundary
knots at 0.1 and 0.9, and four interior knots uniformly
spaced between them.

ﬂ%@w@\ f
i L e | o

Ta th\&m 8pling

ECON Naﬁwp@;& @@D




/

ﬂom “avae v to;zaf&i\w%f\ «Q%ZM

-, K
w«—_ ] pi__x k= ,—
M

4k, A”K,bO o K—

4 (0 - &%%Qi - Gfé @i

e

(et oo/

(n=4)
\\

— ‘

@g\@iﬂ@"@gK@

@\/ I\(ELFWJ[LQ v OQFIU’\%\QO(XM }’\(3~-~7}L¥+4
&
) FEg A 5
Py = b gaxfﬁzmﬂgﬂz%@_@f
=
0@3’/\/7 Ching € or o W _'%i)_ Cx?g¢>
ﬁ >

>

K
! Qm - Q)\J' ﬂjzx ! Z %[Q(X"ggl
€= L (dqeupee






SW\/DD *R/w\(c\

Stlires (Replieation)

9

HDTC@%O 1\Qb lpePuny 3@@7 ’

[\olgwt«ilg \& w\v
Agiion (F(*) OWERES N j

Trai N\ v% S Pl =

R3S - z@

| Cm@

Qe O)

il

N

N1V




‘((ﬁ%

v 2
ww RESED = 2 (g5w) + 2 [ s}
5 ) —

'\V\J@\r(ﬁ\aﬁm o ‘fmiv\\wa sef -

A=0 =
Lo
e = f wpegfom @ BytBX %&%Qm»w
Mk& QDQAUW o\\}% S* OIS ENIY
'T\O\JV‘NC& C&L(oic SF\W\Q, T{é A;bi(&tm&
LGA& o x()‘\:\)_,_ )@3 A -

om———

N0




