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The Conditional Root Square Estimation of Parameter of Restricted Linear Model
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2. Nanning Teachers College Longzhou Guangxi 532400 China

Abstract In this paper the conditional root square estimation of parameter of restricted linear model is derived when multi-
collinearity of explanatory variables exists. It is shown that it has smaller mean squares error than the RLSE and the admissi-
bility of the conditional root estimation is discussed. Under the MDE matrix comparisons criterion the necessary and suffi-
cient condition or sufficient condition under which CRSE is superior to RLSE is obtained. Two methods Root Trace Va-
riance Inflation Factor are used to evaluate the optimal value.
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