
 
Distributional Results

The random linear model
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Unbiasedness of B
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conclusion B is an unbiased estimator of p
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Theorem

Suppose that ynN Zip GI and

that Catz is invertible
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Furthermore E is independent of pity
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uncorrelatedness independence
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The fact could y o is sometimes

referred to as the orthogonality principle

the optimal linear estimator is uncorrelated

with the residuals
when things are Gaussian he can replace

uncorrelated with independent


