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:Best Minimum Variance ¢uls (8 jaia Juadl duald 3.2.3.2
E(B). dxisiall lgiads B J 8ymall allaall G Calai¥) dasdsy 23a) alledd) (plss asghe )
: (2845022006-2007, HsSae plad)  old By 3 dsalla

var(B,) = E[B; — E(B)] e e o . (44.2)
E(Bl) =B; ¢ il e Lald o
var(él) = E[§1 — B1]2 e wee e e (45.2)

rof and By o Aalally el aae duald e (39.2) Al ) gsa )l
Bl - Bl + zKiUi

Bl - Bl ES zKiUi
. 2 2
(B.-B.)" = () ki)

Pl aa s

bl Ak A 5';9\:9

tof sl Uadd) il b cpa
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E(U;)? = o?

E(U;U;) =0 Foralli # j 1ol
~var(B,) = 2 K? o?........(47.2)
v K=
- K sz
1
2 l
2 = Gt 5
1 o’
g% = ——
~var(B;) = EERd P
t ) il e By d kel s (e sl asl¥ g
wvar(Bo) = E[By — E(Bo)]” v v v e . (48.2)
E(B,) = B, ol aae Lald (e

var(go) == E[EO - Bo]z
tof ani By 2 Lalally il ade duald e (42.2) dbleddl U o lls

R 1 _
Y
. 1
1 2
var(B,) = E [Z (; — XKi) Ui]
1 2
var(B,) = Z (E — XKi) E(U;)?
E(Uy)?* = o?
1 2
. var(By) = o [Z (5 - %K) ]
tle duant 0lys¥) Jagyd plastiuly Gosdll el

zKl:O

2X?
..‘T Kl = O

Sx-g

10l
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v 2
. var(By) = o? (% - ZXXi2>
Aol Aoty BeliSll o Ll (g Baie e dulad ke Jomdl & (OLS) whsie of il
Y momivws s By« OLS 8y3he o s By (Sl (A1 8)se Cupaty s Lild Al uadl) e
dml By 5l saall Jais Julls By ¢ OLS 8yse (ol Gsie o 2Y By 8yl el s ¢f
LB cplal
B; = z C.Y,...(49.2)
C; = K; + d,
Al S d; Gus o dp =0 s
~Y; = By + B, X; + U
B; = Z C; By + ByX; + Uy oo o .. (50.2)

B: = Boz C; + Blz CX; + 2 CXU,

Y] cliall € o of s E(BY) = By gl sxmia 2 By 055 (S
»C;=0 (I

YKi+Yd; =0

SYK =00 ¢ e ddgpae

2d; =0 -
2 Y€ =0 ;o)
XCXi=1 (<«

YK X+ YdX; =14

AHWOR EPJeR

Y KX =1
YdiX;=0 :oi g
.-.zcxi=1+o+1

B: = B, + z CUj .. (51.2)

L) GEWU) =0
E(B}) = By v eve e (52.2)
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var gl (8 (mgei Wil Saaiall je duladll 53l s (b anaily jeie e By okl L
varB; = E[B; — E(B})]?
« E(B}) = B,
varB; = E[B] — B;]?

B; == B1 + z CiUi
B; - B1 - z CiUi
2
var(BY) = E [2 CU;| .. (53.2)

e dhant (gl elag
var(B}) = z CZEU)*+2 Z C:C; E(C;C;)

1(52.2) a8 dalaall (e

:(51.2) Al Aalaal) aladinlys

i>J
E(U;)? = o2 gl sl ciloca i (pag
E(UU;) =0 1y
var(B}) = z Cro?......(54.2)
Ci =Ki+di HGIYILY Ldj
2
var(By) = z (Ki + z d;) o
var(B;) = 02 Z K? + Z d? + ZK-d-]
var(B}) = o ZK2+J Zdz + 202 ZKd
zKl -0
var(B) = o Z K? + o z d? ......(552)
YK? = Zi S s
par(BY) = 0% —— + o2 z d? (56.2)
1 Z xiz [ =oe ven see nen .
2 1 *
o a2 = var(B7)
~ var(B,) = var(B,) + o* z d? ........(57.2)
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Ydi >0 tof Gy

var(B;y) > var(B;) ol adle

e Adadl) b3 G e (ali Jials e By dadaalls Lall) OLS 8ya o (95 Lild 3 (ya
. B} dalaall 5l
Algdall Uadl) aa b 30 4.2

il ouls of e echaiall ety dalal) dsiaall chlas¥) eha) 8By 5By il desiow
B3 (Sar 5 (SZ) el 4l San M) sl Uadll an 0l (0%) (o sgne dalaa o (s5in
PPN

148V Arnal) 330 Lyl Aslad) o L

Y, =By, + B X; ........(58.2)
pallad) Ayl e X Jlialy
> hi=nBy+B ) X,
n A_A; Mb‘j
V. n . N X:
£h_np ,p ZX
n n n
? - BO + Bl)? v wan wan aes aes (59.2)

-
|
=~ |
[l
o)
o
_|_
o)
=
~><
UU)
tc»
><:|

taay cJL‘ABS\).“ Qg

V; = Bi(X; = X) :13)
7= Bix; e (60.2)
e, =Y —Yi

1(60.2) daladdl (3o Lasgaillss

rilalaall 238 )k auyig

tdean ¢ ulgdY) cli nic



rililadl Gyl e B Jlaal

Z el = z y? + B? 2 x? — 2B, z X; Vi eor e r (61.2)
XN

=
Xxf

:O5Seme  Cplanssll b bl oy aala (s

glExl’Z = ExiYi

Hlaasten Ly (61.2) alaladl) b (mgeillyg

Zeiz =z}’iz+§1zxi}’i—25’1zxi%

t sy Jl.ga:t;\).” Qg

z el = Z y? + B, z X Vi v v e e o (62.2)

2 _ Tef
n—2

tdeant ¢ 62.2 Ailaddl (o bl o ngaillg

2 Zyiz_élzxiyi
(0} =
n—2
Dl s e 5aa Ll aidll il ) Cilaya gsane C Daaill i Al eladl oplss o ia Ve
adll £al) da s ) Al

- B

o gl e 02 Gy (gya 3

e (63.2)

> e? ‘. Bt ot et e L N
sg=n_12 tO ¢(SZ) st Uadll cplal el ye el il ) Gyey 13l

Uy Wl asgl Jlsdiad) punad) lal e gt jdke Jumdl S2 o ey ells
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