12. (G12-REGULARIZED MAHALANOBIS DISTANCE ESTIMATOR
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the G1o-regularized Mahalanobis distance estimator, where € > 0 is a parameter. Here,
0, n, is the nonnegative solution of the equation
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It can be seen that there exists a unique nonnegative solution of this equation.
THEOREM 12.1. [Girb4, p.601] Let the random variables p;, v;, i = 1,...,m be inde-
pendent for every n,
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for a certain § > 0
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and the G-condition be satisfied:
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where D,, are certain constants.



