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Some Propérties of Parametric Estimates in
Linear Models with Randomly Stopped Test

Lin Zhengyan
(Hangzhou University)

When sample size is a sequence of r.v., the parametric estimates in
linear models are interesting both theoretically and practically. For linear
models ’

Yi=sxB+e , i=1, 2, o

where {e,} are p-dimensional i.i.d.r.v.s with Ee,= 0. Var e, =¢2, 0 <o’
<oo. we consider estimate g2(v,) of error variance o> and least squares
estimate F(v,) of regression coefficient g, here {v,} is a sequence of r.v.
with positve integers larger than p, In this paper some properties of estima-
tes are discussed . Those are unbiasedness, consistency and normality . For
’&Z(v,,), we also obtain some orders for convergence to normal distribution,
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