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SB NENEFTAEEREL, H p(S") € w(X7), T w(X') = (X' Q1) + (X' Q2). FFLA,
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A[(NQi —T) ATPAR(NQ —Th)'] + a®A(NQi A ZP A Q) N')
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H
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HE9 3 7.
=00, HA>fu>>fa kW)X, WEM=hy1 = =hy, =
0, i=fiyi=-=fm B i< fi—hsyi=1,2,--- 1. AT
m l l l m
DoRE=Y B <Y (fi— )P =) (fim fm)? =D (fi— fm)’
i=1 i1 i=1 i=1 i=1

<f2=rr
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hi=fi—Jfi=1,2,---,m, Zh?:‘]?'

FTLL NQuQy = KiAfRy A =2 Qf, H g(N) = J7.
FE 1 W VXX'(I-VTV)=0 0| S8 £, ' Minimax fliithy

LY = [So(X'(I = VIV)X)TX'(I - V*HV)
+ KT = JFPYKS (X'VEX) T X'V + M- VIV - R)]Y

H g(L) = J7, Ht M REEW kxn H/E, P 5 A5 2.
i A G IEE 2, 5IEE 5 W[ SBTE £, HRY Minimax fhiHELE, HAJTRAE
H
LY = [So(X'(I - VIV)X)* X'(I - V*V)
+KIAfR A T2Q) + M(I - VTV — Ry)] Y-

Xt F AT A 23 B

F= (Fol }’2) Fy = diag (fu, fo, - fn).

B (8) AR Sy (X'VTX)TX'Q1 A —2 = K1y R}, + Ko FyRYy, LA

KiAGR, A~3Q) = Ky A FTVK (KRR + Koo RY) A3 Q)
=K (I — JpF{ YK S{(X'VTX)T X'V (15)

Hi (14), (15) 2CEI AT {5 € BEAYIE .

EIE 2 TR MR, SBTE Lo FRVERMA Minimax {41+ LAIEAR0Y 14
%,

W B VXX (1-VHV) =0 /R, o (2) BME—9. Bl Liy 1 LY O
SBTE £o FRAEEMA Minimax ffit.

HUEEE 1 RJH, FE7E b xn BREIE Mo, (875 LY — LoY = Mo(I = VHV)(I - Ry)Y.
P EXGE E(LLY — LyY) =0 H Cov (LY — LyY) =0, Bl P(L,Y = LyY) = 1.

M 2 K] IR, S8 TE £o FFHY Minimax fiHEME—AY.

AV IRIEERRE, W £y=£, S1=25,%=0, VI =V"" HEH 1 PrYFRAER
S, TSR LS.

I 1 5V >0, U SB AYPE—ZME Minimax fhi1

LoY = K\(I — J;Fy YK S(X'VIX) - X'Vly.

X BB . HER 1ROy (3] Py EBAEREH 1.2, (IR LA PrAE. e 1%
W] SB B2 Minimax fhi1J2& LS ity — 2t
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Hit 2 A k=1, 805 F—Ff7mim, W SBAE £, FH) Minimax flii{H

1
LY = [S(X'(I = VIV)X) X' (T = VIV) 4+ 251 (XVEX) XV

H
1

g(Ly) =J; = Z(Sl(le+X)_Si)2~
TEILPREESCT, LY JEME—AY.
k= 1R ER LR K =1, =S (X'VEX)TS). Jp = L8 (X'VEX) TS,
I K (I — JpFyDKSH(XVAX) X'V = L8 (X'VHX) - X'V, i ERIAIHES 2 iy
S5 AL
L 3 & k=1H V>0 S8 HME—ZLME Minimax {715
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H g(Lz) = J3 = L(S(X'VX)~5")",
& £ X #
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THE LINEAR MINIMAX ESTIMATORS OF ESTIMABLE
FUNCTION IN A GENERAL GAUSS-MARKOV MODEL
UNDER QUADRATIC LOSS FUNCTION

YU SHENGHUA

(College of Mathematics and Econometrics, Hunan University, Changsha 410082)

Abstract Let Y be a random n-vector with mean X/ and covariance matrix o2V, and
SG be a linear estimable function, where X,S and V' > 0 are known matrics, § € RP
and o2 > 0 are unknown parameters. In this paper under the quadratic loss function, the
minimax property of linear estimators is studied. Under suitable hypotheses, we obtain
the unique linear minimax estimator of S8 (We must comprehend uniqueness in the sense
“almost everywhere”

Key words Quadratic loss function, estimable function, minimax estimator



