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Abstract: We shall first introduce two basic concepts , namely “testable” parametric
constraints and “model-preserving” parametric constraints. Some general results on
these concepts are presented along with some examples to illustrate them. It will be
noted that even when a hypothesis is stated in terms of a non-testable parametric
constraint, some statistical inference can still be drawn on this by considering the
“equivalent” testable version of this hypothesis. Next, some of the results are spe-
cialized for the linear model. Lastly, a necessary and sufficient condition is obtained
for a linear parametric constraint to be model-preserving.
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