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1 7 2 6 6 78.5
1 1 29 15 52 74.3
1 11 56 8 20 104. 3
1 11 31 8 47 87.6
1 7 52 6 33 95.9
1 11 55 9 22 109. 2
X=1|1 3 71 17 6 |, y= |102.7
1 1 31 22 44 72.5
1 2 54 18 22 93.1
1 21 47 4 26 115.9
1 1 40 23 34 83.8
1 11 66 9 12 113.3
1 10 68 8 12 109. 4
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A New Class of Restricted Type LIU Estimator
for Linear Regression Models

HUANG Rong-zhen', ZHU Ning'*?,
DENG Chao-hat', ZHANG Mao-jun'

1. School of Mathematics and Computing Science , Guilin University of Electronic Technology, Guilin Guangxi 541004 , China ;

2. Institute of Information Technology of GUET , Guilin Guangxi 541004 , China

Abstract: For the problem of multicollinearity in linear model with linear restricted, a new class of restrict-
ed type LIU estimator has been proposed, and the properties of the new estimator is given. Under certain
conditions, we proved that this estimator is superior to LLSE, ridge estimator, modified ridge estimator and
restricted LIU estimator. At last the admissibility of estimator is discussed.

Key words: linear regression model; restricted type LLIU estimator; modified restricted type LIU estima-

tor; mean square error; admissibility
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