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Liu-type Estimator on Singular Linear Model

with Linear Equation Restriction”

LIAO Xun
(School of Mathematics and Statistics , Chongqing University , Chongqing 401331, China)

Abstract ; This paper considers parameter estimator on singular linear model with equation restriction, presents
a new Liu-type Estimator in order to overcome collinearity, gives some properties for this Estimator, obtains the
sufficient and necessary condition for this new Liu-type Estimator superior to restricted least square estimator under
mean square error matrix criterion and also receives sufficient condition for the new Estimator superior to restricted
least square estimator in terms of mean square error criterion.

Key words: Liu-type Estimator;restricted least square estimator;mean square error;mean square error matrix
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