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0 are known t \times n and m \times m matrices respectively \bar{ B} = (X'G"{-1} X)"- X'G"{-1}y. It is proved that the uniformly min
imum risk unbiased estimator of L, \bar{L}_{0} = (tr CV)SX(X'GY{-1} X)*-X'S, is admissible for g = rankSX = 1 and m\leq 4, or for g\ge
g2 and m\leg 2 and inadmissible for m \geq 5 witha matrix loss function. It is also shown that the above \bar{L}_0 isaI'-minimax estimato

r of L against aclass of priors.
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