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The Optimal Property of Almost Unbiased Stein Ridge Type Principal
Component Estimator Under Mean Square Error

Zhu Ning®*, Liu Qinghua®*, Zhou Guilan*, Nong Yining®

(a. School of Mathematics and Computing Science;b. School of Lile and Environment Science,

Guilin University ol Electronic Technology, Guilin 541004, China)

Abstract: We optimize the Stein ridge type principal component estimator by using the mind of almost unbiased estima-
tor, and we get the almost unbiased Stein ridge type principal component estimator. In terms of the mean square error criteri-
on, some sufficient conditions for the almost unbiased stein principal component estimator being better than the least squares
estimator, the almost unbiased stein principal component estimator being better than the stein principal component estimator are
given . Through numerical experiments, when % or p is given, it proves that the mean square error of the almost unbiased Stein
ridge type principal component estimator is relatively close the Stein ridge type principal component estimator, and it is greater
than the least squares estimator.

Keywords : mean square error; almost unbiased estimator; Stein ridge type principal component estimator; the optimal
property
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