
MAI0142
Hand in Problems – 7

1. Show that Ê(X) = A1B̂1C1 +A2B̂2C2 is an unbiased estimator of E(X).

2. Show that the models

(I) X ∼ Np,n

(
3∑

i=1

AiBiCi,Σ, I

)
, C(C ′

3) ⊆ C(C
′
2) ⊆ C(C

′
1)

and

(II) X ∼ Np,n

(
3∑

i=1

AiBiCi,Σ, I

)
, C(A3) ⊆ C(A2) ⊆ C(A1)

are equivalent.
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