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e Ordinary least squares (OLS) estimation

An important task of regression analysis is to estimate the unknown vector of re-
gression coefficients, B, in order to assess the influence of the regressors X, X,

., X, on the dependent variable Y. Under the standard assumptions, ordinary

Ieast squares (Wn y|elds best linear unblased estimators (blue pro-
perty). ()( 3= 7 (X X)Wi
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