GAVSS- HARKkov THEOREBH

We hove Seen thal we Cam denve v egtn'moxe fé both sy o maximizeon of
the Gkelihood. under The Goustwoh Encar moold ospumption (ML estimom)

ord. as o MAMIAekon 6] the wum of Quows (OLS eimole), withouk -the
ned @ Specfy o dihburion (ana ondy uirg condiblang on the Rric Two
Memesd ).

We conndes po Ghe eonct &n.mework—a remove The dr¥inbunve astumpiron.

Aswume Tl : 3) Y=XB + &  eneaity

3) EC£)=2 o vo{&)= ¢*L. ( howosceda.WeiBy and inoonrelotion )
3 X roh- Wochothe With fu rank (renk(x)=p)

The oLS eshmolor & B = (XTI txTY (eincar Lrengofmaton of ¥ )
Even witheul WASP%'MV\ of o dittnbusion for ¥, we con thER dele e $irgc
Cwo memerty ‘5 B.

We hove olreads compuiesl them: E[B] =B, va(B) = (xx)* 6" .

unbiased

Gauss- Haokov Tt
Conwden he framewore fveal by assumphans (4) () (3).
Then the LS estimain B is BLUE. (ie the Best Lineor Unblaid GotimaEon)

k ” m\l - IIMM Vm;or\a,\\

Se the. theofem YIRS holi, n Onc class f Cincor anel unbioged, eviimamots of B
§ has The mintmum wnionce.

( netice. howewen ol i.hdoew\'i-mw?a_ is "the betfC estimaloL oo™, it
is tihe lesC onty § ok AN To The cast of @neor and unbhsel ) .
Arwame thet B is amthur Bncor unbiawol estimelov.
(ie. B =AY ot E[BI:=P)
The Lhm oles Lhal
V"‘(B_)) VOL(E)



