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Abstract. A multivariate errors-in-variables model in the matrix form
can be written as X=U+ E, Y=UA"+ WB+ F, where X(nxp)and Y
(n x q) are observed matrices, E and F are error matrices whose rows are
normally distributed, W (n x k) is a known matrix of rank &, and U, A4
and B are unknown matrices. We consider the problems of testing linear
hypotheses: (i) Ho: AR= K and (11} Ho: $’A = L, where R, K, S and L
are known matrices, and we derive the likelihood ratio tests for testing
these hypotheses.
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