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带有非中心不完全椭球约束的线性模型中线性估计的可容许性 
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摘要   本文研究了线性模型$(Y,\,X \beta,\,{\sigma}^2V,\, V\geq 0)$在非中心不完全椭球约束: $(\beta-{\beta}_0)'N
(\beta-{\beta}_0)\leq{\sigma}^2,\, N\geq 0$下椭球中心${\beta}_0$对线性估计的可容许性的影响, 
证明了对于具有某种结构的${\beta}_1$和${\beta}_2$, 线性模型$(Y,X \beta,{\sigma}^2V,\,V\geq 0)$ 在 

非中心不完全椭球约束: $(\beta-{\beta}_1)'N(\beta-{\beta}_1)\leq {\sigma}^2,\, N\geq 0 $与非中心不完全椭球约束: 
$(\beta-{\beta}_2)' N(\beta-{\beta}_2)\leq {\sigma}^2$, $N\geq 0$ 下的可容许线性估计类是相同的. 
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Admissibility of Linear Estimator in Linear Models with Respect to an 
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Abstract  This paper studies the influence of ${\beta}_0$ which is the center of an ellipse to the admissibility of linear 
estimator in the situation of an incomplete non-central ellipsoidal restriction $(\beta-{\beta}_0)'N(\beta-{\beta}_0)\leq
{\sigma}^2,\, N\geq 0$ in linear model $(Y,X \beta,{\sigma}^2V,\,V\geq 0)$. The results show that the class of admissible 
linear estimators with incomplete non-central ellipsoidal restriction of $(\beta-{\beta}_1)'N(\beta-{\beta}_1)\leq {\sigma}
^2,\, N\geq 0 $ is the same as the one with the restriction of $(\beta-{\beta}_2)'N(\beta-{\beta}_2)\leq {\sigma}^2,\, N\geq 0 
$ for ${\beta}_1$ and ${\beta}_2 $ with certain structure. 
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