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The Influence to Parameter Estmation in a General L inear
Regression M odel with L inear Transformations

L iu Jinshan
(Dept of M ath and Phy. , W uyi U niversity, Jiangnen, Guangdong, 529020)

Abstract
For an arbitrary rank general GaussM arkoff model Y = X B+ wu,u (0,2) , whereZ
is a nonnegative ddefinitematrix, the effect of transfoming the observable vector Y to FY is
analyzed w ith respect to the variance of theBest L inear U nbiased Estimator (BLU E) of C'8
It is show n that there exists an estimable subgpaceS inw hich theBLU E of C' S can be get
as a function of FY. The result obtained in [1] is generalized in thispaper
Keywords general GaussM arkoff model, linear transformation, nonnegative definite dis

persion matrix
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