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for multivariate aggregation of the parameters

of the linear model with aggregated data
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Abstract: In ridge estimation is an important parameter estimation method for multicollinearity
models with multivariate aggregated data. However, ridge estimation overly emphasizes the stability of
parameters and neglects their unbiasedness. This paper utilizes the Stein compression theory technique
and relies on the generalized Liu type estimation method to provide a comprehensive ridge estimation
improved by multivariate aggregation. It studied the superiority of this type of improved estimation and
demonstrated the upper bound problem of two relative efficiencies.
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