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OLS Matrix ApproachOLS Matrix Approach
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OLS EstimationOLS Estimation
Estimated Regression Coefficients
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VarianceVariance--Covariance MatrixCovariance Matrix
Under OLS Assumptions
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Under Heteroscedasticity ProblemUnder Heteroscedasticity Problem
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Weighted Least Squares (WLS)Weighted Least Squares (WLS)
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Autocorrelation: CochraneAutocorrelation: Cochrane--OrcuttOrcutt
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Autocorrelation: CochraneAutocorrelation: Cochrane--OrcuttOrcutt
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OLS OLS vsvs GLS GLS vsvs FGLSFGLS
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