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Robustness of Minimum Norm Quadratic Unbiased
Estimator of Variance in Terms of Error
Distributions under the Singular Linear Model

QIU Hong-bing', LUO Ji*, SU Xu’

(1. Faculty of Applied Mathematics, Guangdong University of Technology, Guangzhou 510006, China;
2. School of Mathematics and Statistics, Zhejiang University of Finance and Economics, Hangzhou 310018, China;

3. School of Statistics, Dongbei University of Finance and Economics, Dalian 116025, China)

Abstract: Robustness of the minimum norm quadratic unbiased estimator of variance in terms of error distributions is
discussed in singular linear model. We explore the maximal distribution class of error term, where the minimum norm
quadratic unbiased estimator of variance ¢* holds its optimality. Furthermore considering robustness of the best linear un-
biased estimator of estimable function XB, we obtain the maximal distribution class of error term, where the minimum
norm quadratic unbiased estimator of variance ¢* and the best linear unbiased estimator of X keep optimality simultane-
ously.
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