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Exponential Convergence Rates of Error-variance

Estimates in Linear Models
Sn Chun
Abstract

Suppose given a linear model y,-:x,fBH‘,, j=1,2,--, The random errors all
have a mean zero and unknown variance ¢, 0<{o*<{co, Let g2 be the estimate of
o® based on the residual sum of squares and calculated from (x;, y), j=1,--,n,
In this paper we show that if #,,4,,.-., are independent but not necessarily 1den—
tically distributed, and some further conditions on {§;} and (x,}...1x,) are satisfied,

then for any e>0 there exist constant p,, 0<p,<{1, Such that

CP(l6t -0t |=e) =01,
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