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  本刊中 包含“部分岭型谱分解估

计, 线性混合模型, 可容许性.”的 相
关文章 
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线性混合模型参数的部分岭型谱分解估计 

杨虎, 黎雅莲 

重庆大学数理学院统计与精算科学系 
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摘要   对于随机效应部分为一般平衡多项分类的线性模型, 将王松

桂等\ucite{1}提出的一种称之为谱分解估计(SDE)的参数估计新方法

推广到具有病态设计阵的线性模型, 提出了部分岭型谱分解估计, 通过

类似于主成分估计的降维模型变换, 可以很方便的研究它的抗干扰性和

其它重要性质. 
本文的结果可以很方便的应用于Panel模型. 
关键词   部分岭型谱分解估计, 线性混合模型, 可容许性.    

分类号 

Partial Ridge-Type Spectral Decomp
osition Estimate in Linear Mixed Mod
el

Yang Hu, Li Yalian

Department of Statistics and Actuarial Scien
ce, College of Mathematics and Physics  

Abstract  As to the linear model with its rando
m effect being common balance multiple cla
ssification, Wang and Yin\ucite{1} introduce
d a new parameter estimation method calle
d the spectral decomposition estimate (SD
E). In this paper, we generalize the SDE into 
the situation when the design matrix is ill-c
onditioned and
propose the partial ridge-type spectral deco
mposition estimate. Through the model tran
sformation of dimensionality reduction which 
is similar to the principal component estima
te, we can easily get that the new estimate 
has stronger noise-rejection ability and som
e other important properties. Furthermore, t
he results we get in the paper can also be e
asily used in Panel model.
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