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THE LINEAR MINIMAX ESTIMATE OF REGRESSION COEFFICIENT
UNDER MATRIX LOSS FUNCTION

XU XING-ZHONG

Oceanography University of Qingdao

Abstract Given alinear modelEY=Xp,covY=0~2V .where nx1 random vector Y ,nxp matrix X and nxn matrix V>0 are

known,and B€ R~p and 0~2>0 are unknown parameters. The estimable function SB is re-quired to be estimated,where Sisa

kxp constant matrix.In this paper underthe matrix loss functionsL_0(d,SB)=((d-SB)(d-SB)")/(0~2+B"X"V~(-1)xB),L(d,SB)=
((d-SB)(d-SB)’)/ (0~2+B'X’V~(-1)xB+c).where c>0,the minimax property of the estimate in the class of non-

homogeneouslinear estimates is studied.lt is shown that the minimax estimate is unique and is expressed by(1/2)-S(X'V~(-1)

X)X'V~(-1)Y.
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