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Several Results of Admissibility for Linear
Estimates on Multivariate Random Regression
Coefficients and Parameters
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Abstract We consider the admissibility for linear estimates on regression coefficients and
param eters in multivariate random effect linear model under two kinds of matrix loss functions-
The necessary and sufficient conditions for admissible estimates among the classes of homoge-
neous and nonhomogeneous linear estimates are gained respectively -
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