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Ordinary Least Squares
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Ordinary Least Squares

⚫ Estimation by least squares
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Ordinary Least Squares

⚫ Estimating the error variance



Ordinary Least Squares

⚫ Goodness of fit
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Ordinary Least Squares

⚫ Normality



Ordinary Least Squares

⚫ Efficiency (Gauss-Markov theorem)
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QUESTIONS!
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