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Inadmissibility of the Almost Unbiased Liu Estimator
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Abstract; This paper considers the admissibility of the almost unbiased Liu estimator to the ordinary least
squares estimator of linear regression model in the Fisherian and Mahalanobis loss functions. The results show that
the almost unbiased Liu estimator is inadmissible under Mahalanobis loss function. Finally, a simulation study is
given to show the theoretical results.
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