MM ST 2008 24 (3): 289-296  ISSN: 1001-4268 CN: 4-414

AR

><1

HI

2 M VR A B TR 2 B 5E y W RY A fA A
Mg, B

TR B e SR SRl R

Wk 1 A E 94 B A H 1

WE PR MO 2 3005 0 LR o T
FEA\ucite { 1 H 10— FhFR 2 40 1 (SDE) M B Ut -7 17 12
Her B RAT AR MM MBI, S T 308 R A A 1, 83t
AT A A B i AR A i, T LUAR (B 5 T e
o E R

S 4 SRS LR J5 {8 10 R Fi TP ane B

X ISR MR T, SRR AR WA VEE.

NI

\

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
iIs 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.

Key words Partid ridge-type spectral decomposition estim
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