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Some necessary and sufficient conditions are given for two equal-

ities of ordinary least-squares estimators and best linear unbiased

estimators of an estimable vector of parametric functions under a

general linear model and its transformed linear model to hold.
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1. Introduction

Throughout this paper, Rm×n
stands for the set of allm × n real matrices. The symbolsM′, r(M) and

R(M) andN(M) stand for the transpose, the rank, the range (column space) and the null space of a

matrix M ∈ Rm×n
, respectively. The Moore–Penrose inverse of M ∈ Rm×n

, denoted by M+, is defined
to be the unique solution G to the four matrix equations

∗ Corresponding author.

E-mail addresses: yongge.tian@gmail.com (Y. Tian), simo.puntanen@uta.fi (S. Puntanen).

0024-3795/$ - see front matter © 2008 Elsevier Inc. All rights reserved.

doi:10.1016/j.laa.2008.09.016

http://www.sciencedirect.com/science/journal/00243795
mailto:yongge.tian@gmail.com
mailto:simo.puntanen@uta.fi

	TiaPun-LAA-09.pdf
	Introduction
	Relations between estimators of parametric functions
	Some applications
	Equalities of estimators under the two subsample models
	Equalities of estimators under the implicit restriction
	Equalities of estimators under reduced models

	Concluding remarks
	References


