RERE 58 199515 (1): 024-029  ISSN: 1000-0577 CN: 11-2019/01

w3

MRS T 2 70 [ANH R ECE AL T Minimaxc ] 5 VF PR AR
BRET (1), WRE ()

(L) A BHIIE & 270 (2) H e S K 2

Woke ELI9T BRI EI0T 9 g ROk A H YT 452 3

£
ASCAEFFERUR) 4t T 20l R BN T E LB TR EM § n i moa x APV T e 2401

Rt 17
R

HiMEBUE APEME Min ima x iAW

THE MINIMAX ADMISSIBILITY CHARACTERIZATION OF LINEAR
ESTIMATES OF MULTIVARIATEREGRESSION COEFFICIENT UNDER
MATRIXLOSS FUNCTION

CHEN QING-PING(1),XIE MIN-YU(2)

()Y un-Yang Normal Academcy, Hubei 441900;(2)Huazhong Normal University,Wuhan 430070
Abstract In this paper, we consider the Minimax admissibility cliaracterization of linear estimates of the multivariate
regression coefficient under amatrix loss function. The necessary and sufficient conditions are given for alinear estimate

AY (AY+C)to be Minimax admissible in the class of homogeneous(non-homogeneous)linear estimates.
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