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A New Random Restricted Ridge Estimator in Linear Regression Model
Si Tongwen
(College of Arts & Sciences, University of Washington,Seattle, U.S. A 98195-3765)

Abstract: We are concerned with the parameter estimation in linear regression model with random prior in-
formation. A new random restricted ridge estimator is introduced and their properties are discussed. The necessa-
ry and sufficient conditions that the new estimator is better than the mixed estimator, the ordinary ridge estima-
tor, the stochastic mixed estimator ( Yalian Li,2008) and the another random mixed estimator ( Yue Fu, 2003)
in terms of the mean squared error matrix are obtained. The results of theorems and numerical examples show
that the performance of the new estimator is perfect in the terms of the mean squared error matrix.
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