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Admissibility of Quadratic Estimator for Error Covariance
Matrix with Respect to Restricted Parameter Space

GONG Yan-hong' LIU Wan-rong’
1. College of Science South China Agricultural University Guangzhou 510640
2. College of Mathematics and Computer Science Hunan Normal University Changsha 410081 China

Abstract Among the theory of estimation admissibility of estimator is a very important part. It includes the estimator for parameter of
coefficient and error. Developing with statistic model the theory of admissibility is updated. In this paper we consider the admissibility
of quadratic estimator for error covariance matrix in multivariate linear model under some inequality. We derived the necessary condi-
tion for the admissibility of a nonnegative quadratic form estimator for error covariance matrix in the case where the error covariance V
and regression parameter vector @ satisfty H= @ V : @"X'X@<V . Moreover sufficient and necessary conditions are given when
the design matrix X satisfy tk X =1 and X= 11 1 ". Those results are extension from unvariate linear model to multivariate
linear model with respect to restricted ellipsoidal parameter space.
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