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Admissibility of Linear Estimatorsin Linear M odels with Respect to
Inequality Constraints

Jian Hong Wu(1), Xue Qin Chen(2)

(1)Department of Statistics, East China Normal University, Shanghai 200062; (2)Yichun University,
Jiangxi 336000

Abstract Admissibility of both homogeneous and inhomogeneous linear estimatorsis investigated in linear models with
respect to inequality constraints. The relation between admissibility of the two types of estimatorsis derived. Under some
conditions, sufficient and necessary conditions for the admissibility of inhomogeneous linear estimators with respect to
inequality constraints are given.
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