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MINIMUM-VOLUME CONFIDENCE SETS OF PARAMETERS
BASED ON JACKKNIFED RIDGE ESTIMATOR FOR LINEAR
REGRESSION MODELS

GUO Tong-ge, HU Hong-chang
(Department of Mathematics and Statistics, Hubei Normal University, Huangshi 435002, Chma)

Abstract: In this paper, based on the ridge estimator, we investigate the minimum volume
confidence sets of unknown parameters in the normal linear regression models. By using the
Jackknife method, the minimum volume confidence sets of unknown parameters in different cases
are obtained. Finally, the minimum volume confidence sets are compared with the classical
confidence sets, and our confidence sets are the best in the sense of minimum volume.

Keywords: Jackknife ridge estimation; linear regression; confidence set; ridge estimator
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