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M7(ZZ;) = T(dpp), W, alpe PR BT ol P THRFRRE. Rk, FeATTH R A
S U TR O A T BRSO3 B A A T, OB BL T4 RE T, aAS Bk
T(app (ki) < T(@pp)-
TRATIHRIE AL XA AT A T oy () HA AN T QSRR BT TP

EHE 3.1 XHM(2.2), BAT(A5pp (k) < T(Akpg). MIlIagpg (k) B0k T agpp HIHT
TR

WERR:  [AIA
0i1 + ki
m(@spi(ki) = |47 ANIAAT | = 7(Ai kD) = P
EkiE 5
m(@&pg) = A NIAT = 5?1_,
i L
~ o+ ki _ 0 4
r(@spp (k) = 5 < 5 = 7(@kos).
]
§4. ERHIL

FCA AN VIR 53— AN BT R A 0%, SCHR(10]45 T S Ph AR 2 S 400 fh o 1) 3=
BRI TG, 0T ASCWHE A A v, FATT22305 LN B iR e X
EX 4.1 WM (2.2), Wakpg (ki) Aol o RS it FATTH]
MSE (@ (k)
MSE(agpg)
KRIR AL b (ki) FEA o AR, 12K p(ayp g (ki)
WARMSE (apg (ki) < MSE(apg), MRS Hy 4, IXAE BT BRI 2 AR 25 5 il
SRR, IXI0 < p(app (ki) < 1. BERBEOR T1, alpp (k) B Qy p R B2t .
EIE 4.1 X1, Bala < ((5iri1 — 1)\,

1—

1-— (51'” - a’a)\;lél-n.

p(aspp (ki) 2 — (ri — 1)3sr,

UERR:
 MSE(@pp (k)
MSE(a§pg)
Nitr(A; A TAL + o/ (A; — 1)2a S Nitr(AATY) + o
/\itrAi_l - /\itrAi_l ‘

p(aéDE(ki)) =




H= Wi BOME: RVER SR SR O 0 R S i i ot 295
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Partial Ridge-Type Spectral Decomposition Estimate in
Linear Mixed Model

YANG Hu L1 YALIAN
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(Chongging University, Chongqing, 400030)

As to the linear model with its random effect being common balance multiple classification, Wang

Yin!" introduced a new parameter estimation method called the spectral decomposition estimate

(SDE). In this paper, we generalize the SDE into the situation when the design matrix is ill-conditioned

and

propose the partial ridge-type spectral decomposition estimate. Through the model transformation

of dimensionality reduction which is similar to the principal component estimate, we can easily get that

the
the

new estimate has stronger noise-rejection ability and some other important properties. Furthermore,
results we get in the paper can also be easily used in Panel model.
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