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THE LINEAR MINIMAX ESTIMATORS OF ESTIMABLE FUNCTION IN
A GENERAL GAUSS-MARKOV MODEL UNDER QUADRATIC LOSS
FUNCTION

Sheng Hua YU

College of Mathematics and Econometrics, Hunan University, Changsha 410082,P.R.China

Abstract Let $Y$ be arandom n-vector with mean $X\beta$ and covariance matrix $\sigma*2V$, and $S\beta$ be a linear
estimable function, where $X, S$ and $V\ge 0$ are known matrics, $\betalin R*p$ and $\sigma*2>0$ are unknown
parameters. In this paper under the quadratic loss function, the minimax property of linear estimatorsis studied. Under
suitable hypotheses, we obtain the unique linear minimax estimator of $S\beta$ (We must comprehend uniqueness in the
sense “amost everywhere"
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