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A Result Concerning the Weak Consistency of LS
Estimates of Linear Regression Coefficients

CHEN XIRU
{ Graduate School, Chinese Academy of Sciences, Beiing, 100039)
Suppose in linear model
y=zi0+e, 1<i<n,
e1,62,--- are ii.d., Ee; =0, 0 < Eje;|” < 00, 1 £ r < 2. It is shown in [1] that if

n -1 —
508 (L wal) =0,
i=1
then the LS cstimate of /3, ﬁ,., is r-th mean consistent hence weakly consistent. In this note it is shown that
for any constant sequence {c,} such that Liminf(c,n~?~")/") = 0, the condition S;! = O(e;?) is no longer

sufficient for ﬁ,, to be weakly consistent.
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