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RIDGE COMBINED PRINCIPAL COMPONENTS ESTIMATOR

Xu, WeNn Lt LN, Ju GAR
(East China Normal University)

In this paper, We propose a ridge combined principal Component estimator for
the regression coefficients, And the admissibility, restricted admissibility and consiste-
pey of the essimator are discussed. We show the regions preferable to OLS, ORR,
under mean square error and Pitman’s clossness respectively, and algo that it can
improve the resistence and gensitivity to dsta.

Keyword: Admissibility, Relative efficiency, Numerical stability, Consistency,
Influential function. Pitman’s clossness,
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