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Abstract

The existing linear regression models usually include finite explanatory variables, but in fact, the
dependent variables are affected by infinite factors so that some important explanatory variables
are probably omitted, which would lead to weaker efficacy of the models. In this article, we pro-
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posed a parameter estimation for a countable dimensional linear regression model under certain
conditions by using the orthogonal decomposition theorem in real Hilbert space. In other words,
the Picard iteration program is used to find the unique approximate solution for parameter esti-
mation for a countable dimensional linear regression model under certain conditions by using the
orthogonal decomposition theorem in real Hilbert space and the compression mapping theorem
in functional analysis and some related lemmas.
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