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proof:

we have /%OLS =(X'Xy7X'Y

E(B), = E[(X'X)*X"Y]

= E[(X' X)X (X f+0)]
=E[(X'X) X' XB+(X' X)X ¢]
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Sol:
> X7=35
> x7=371

> ¥=79

1= ﬂ0+ﬂ1 A ok ﬂ?.X

s

B =(X'X)yX'Y

1 2 4
1 4

n ZXI

(XX)= le ZX12 ZX1X2
X, 2 XX, X X;

X2=T 5 %1=3  sie 4aiu¥) lagie (ol i) lagie 22 =3 4,

> XY =39
> X X, =109
> X,Y =101
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2.6 5.§333

G350 —NAt2 o - lgbl,

G40 —4.3566 )

O-302r —0-33125 <24
T —— —
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46 —42 0.8022 19 4.62
4171 —0.83123 [*[39 |=|0.62
0.17119 101 0.114
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0.62 0.114]* 39 |=56.979
101

46 —4.2 0.8022
V(£)=&2(XX)’1 =734 4171 -0.83123
0.17119

V(B,)=6C,, =33.764
V(B)=6C, =542
V(B,)=6%C,, =0.222
COV(B,.B,)=6C,, =-1.0767

3_

462+0.62 X, + 0.114X ,

4.62+0.62 (3) + 0.114(7)
=2.163

4.62
7]*| 0.62 |=2.163
0.114

V(P)=6 X (XX)" X,
46 -4.2 08022 1 1
V(p,)=734%1 3 7]* 4171 —0.83123 |*|3 |=8.0899
0.17119| |7
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