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Maximum Likelihood Estimators and Likelihood Ratio Tests of

Linear Functionai Relationship with Left @ (n)— Invariant

Bian Guorui Zhang Yaoting

(Fudan Vniversity) (Wuhan Vniversity)

Abslract

In this paper, the likelihood ratio tesis of existness of linear functional
relationship among row vectors of the mean matrix and the maximum likelihood
estimators of those corresponding parameters are discussed about two kinds of
canonical forms of multivariate linear models with the left ¢ (n)-invariant error
errors.The distributions of those esitmators are independent of the forms of the error’s

distributions, so they are robust.
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