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 Least Squares Estimates: 0 1 2
ˆ ˆ ˆ ˆ( , , )      chosen to minimize SSE 

o  
1

0 1 2
ˆ ˆ ˆ ˆ( , , ) X X X Y   


     

o  
1 2ˆvar( ) X X 


   is the Variance-Covariance (VCV) matrix for the ˆ
i  

 The VCV matrix has ˆˆvar( )i  on the diagonal and ˆ ˆˆcov( , )i j  off the diagonal 
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1 0 1 11 2 21 1

2 0 1 12 2 22 2

0 1 1 2 2n n n n

Y x x

Y x x

Y x x

   

   

   

   

   

   


