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Researches on the applicability of shrinkage estimation methods and related
procedures
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The main purpose of this research is to investigate the availability of
shrinkage estimators. Through this research, it became clear that the shrinkage estimators are
useful in various situations such as the model with proxy explanatory variables, and the model with
a possible structural break. Also, the problem concerned with the application of the shrinkage
estimators is that the distributions are complex and dependent on unknown parameters. However, it is

proved that the approximations of the distributions of the shrinkage estimators are valid if we use
the resampling methods such as m out of n bootstrap or bootstrap which incorporates the pretest.



Stein (1956) Stein (1956)

( ) (

1970 1990

Ullah (1982), Phillips (1984)

Hansen (2009), Ullah et.
al. (2016) Lasso, Model Averaging, Bagging

Hansen (2016, 2017)

Efron (1979)
Brownstone (1990), Yi (1991),
Kazimi and Brownstone (1999)
Beran (1997)



out of n

)

m out of n

m out of n

(m






Namba Akio 19
Bootstrapping the Stein-Rule Estimators 2021
Journal of Quantitative Economics 219 237
DOI
10.1007/s40953-021-00269-5
224
2021
33 44
DOI
221
2020
73-84
DOI
Akio Namba & Haifeng Xu 88:15
PMSE dominance of the positive-part shrinkage estimator in a regression model with proxy 2018
variables
Journal of Statistical Computation and Simulation 2893-2908

DOl
10.1080/00949655.2018.1491576




Xiamen University




