Unbiased Estimator for
Variance of the Disturbance Terms



HMMJ 25 i'x(m;?ﬂ

--------

fﬂm V‘&mmce. o VV& ocs fsfrm/m C£ )

WW%W@‘?& (mmceaf’gé_ |

ditoSance B “ ), “pe wed ls S an
,f;/rM/m for 4.

Wf”ﬁwf&vﬂﬁwﬁ{mg{-

@mmzﬁmxmﬁ,{

uslimaol Mpoiotals 4 . Sor e m//m lv
b estirele 6




/Tl € - & = ’48, —7‘-//3: Xe 7 e (/)

y- = _,/g/ t ,ﬂz_k s “—- —————— C-?)

Sabtioct (¢ )%ﬁ‘h« ) we obrarin

X— "")7 = /5.1 (X¢.’ "";(-) -+ e ""5{—

e aﬁl{_ = /Q;x;“ 7 C“’;-—Jj ----- C?)
Soeall ZF PN
[/ o
s (/@} = paoe;
f:c' = P —-—,QZ e (4 )

S s onBleds (2> /n7c %)

ol

- -
&" = /gaxf ‘f’(é,’—-ﬁ)"‘;/sd’tc'

‘C- = (‘(t"'"-""-) "“@"’_ﬁ“> L,



i = (0= (R -pa

—Ag

B i) 4 e - s et

2 2?;; - Z (((‘ ._)‘7‘ (;/’:lﬁ)l ﬁ x[l.

e g,;l Pa) 2 K (u; i)

E[Z87] « ]2 wy] + E] Gpy 2a]

-2 £ /(L -p) S 2 (i-0)]
R I . _J




EZfCa,°wE):7 = (n-7) Cﬁ.

- .
ECE-L=Zx = e g, 2 a’

s G Sl

=x*

= £

— Z::Lh('/;:_'/?_;) S x. Cey &) ] == — o Of':q_

N
"
i

R - -hl A y.]
/ = m-7)6% + > - a&=

Y Y Y ST

= (n-2 )({L.




Y ZW/JMM.& /5

E(&Y . L E(20) - &

»-—a AT

MZS’ZVWWB?M am wnlyase ol

25Timafor ,ﬁﬂ. "




