The OLS likelihood function

From William Greene (2nd ed), Chapter 10, page 306:
The logl for the OLS model is:

n n 9 1
log L = —510g27r— Eloga - @(y—Xﬁ)/(y—Xﬁ)

The f.o.c. are:

Olog L 1,
dlog L n 1

957 . 992 + ﬁ(y - X0)(y — Xp)



