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Some Qualities of Generalized Shrunken Least Square Estimate

Zhang Qin
Huaiyin Industrial College Huatyin 223001

Abstract  Although the regression coefficient of the LS estimate has many good qualities the large regression problem
will probably be manipulated with the rapid development of modem electronic computing technology. At present because
of many self-variables sometimes it may be approximate linear relation for the design matrix. Many scholars have given a
lot of improved methods of LS estimate to solve the problem but the GSLS estimate is still usful by now. For this reason

the optimality consistency accuracy etc.of GSLS estimate are discussed. It is considered to be a practical estimate.

Key words GSLS consistency optimality accuracy





