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This paper studies weighted, generalized, least squares estimators in sim-

ple linear regression with serially correlated errors. Closed-form expres-

sions for the weighted least squares estimation are presented for a given

inverse variance-covariance matrix with general stationary covariance struc-

ture. With the linear trend plus autoregressive moving-average error regres-

sion model, the presented formulations produce further explicit expressions

of the weighted least squares trend estimator and variance. As an application

of these reformulated expressions, a new weighted least squares computation

method that reduces the effort of inverting the covariance matrix but pro-

duces an equivalent estimate and variance is developed. A new sufficient and

necessary condition that the weighted least squares estimators are the same

as the ordinary least squares estimators is also provided in a closed form.
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