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3 The M-estimate of parametersin the errors-in-variables (EV) model Y =xAtp_0+<, X =x+u ((€,uM) M isa
(p+1)-dimensiona spherica error, Coy[(<, ut)™t] =0"2I_{ p+1})being considered. The M-estimate \bar{ 3} _n of B_0
under a general p(-) function and the estimateof \bar{ ¢} _n"2 are given, the strong consistency and asymptotic normality of

\bar{ B} _naswell as\bar{c}_n"2 are obtained. The conditions for the p(-) function in this paper are similar to that of
linearexpression of M-estimates in the linear regression model.
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Abstract The M-estimate of parametersin the errors-in-variables (EV) model Y =xMB_0+&, X =x+u ((€,ur)Misa
(p+1)-dimensional spherical error, Coy[(E, ur)"1] =0"2l_{ p+1} )being considered. The M-estimate \bar{3} _nof 3 0
under ageneral p(-) function and the estimateof \bar{ 0} _n"2 are given, the strong consistency and asymptotic normality of
\bar{ 8} _n aswell as\bar{o} _n"2 are obtained. The conditions for the p(-) function in this paper are similar to that of
linearexpression of M-estimates in the linear regression model.
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