.E_STﬁG-E My J-STAGE
Slgn in

“ JOURNAL OF THE JAPAN STATISTICAL SOCIETY

JAPAN STATISTICAL SOCIETY
Available Issues | Japanese >> Publisher Site

Author: | Keyword: | Search | ADVANCED

pddto dd iste JSTAGE
é i?'t?bg{ltsngigrgm £! E?JT:?E%IM; é! Elegm ' ?WHELP

TOP > Available I ssues > Table of Contents > Abstract

ONLINE ISSN : 1348-6365
PRINT 1SSN : 1882-2754

JOURNAL OF THE JAPAN STATISTICAL SOCIETY
Vol. 32 (2002) , No. 2 pp.193-207
[Image PDF (433K)] [References]

ON MINIMAXITY OF SOME ORTHOGONALLY INVARIANT
ESTIMATORS OF BIVARIATE NORMAL DISPERSION MATRIX

Yo Sheenal)
1) Department of Mathematics and Satistics, Bowling Green State University

Abstract: We consider an orthogonally invariant estimation of X of Wishart distribution
using Stein’ s loss (entropy loss) or a quadratic loss. In these problems the best
lower triangular matrix invariant estimators are minimax estimators. Some
orthogonally invariant estimators were derived from those minimax estimators. It
IS conjectured that they are also minimax estimators, but some estimators have
not yet been proved to be minimax. In this paper we prove the minimaxity of
some estimators when the dimension is two. We also present the necessary
conditions for a class of estimators to be minimax when the dimension is two.

Key words: Wishart distribution, Covariance Matrix, Minimax, Stein’s loss, Quadratic
loss.
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