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An “Errors-in-Variables” Straight Line Model in
a High-Dimentional Space

WU Ke-fa, MA Jun-ling

(Xi'an Jiaotong University, Xi’'an 710049, China)

Abstract: In this paper, a kind of linear functional relationship model—an “Errors-in -Vari-
ables” straight line model in a high-dimensional space, is discussed. The estimators of the
parameters in this model are derived, and it is proved that the estimators of the parameters
given here are strongly consistent and their convergence rates are also obtained. Moreover,
large-sample distributional results for the estimators are considered in detail.

Key words ;functional relationship model; strong consistency; convergence rates; asymptotic

distribution.
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