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In estimation of sIoEe parameter in linear model with measurement error, an
admissible estimator is derived and some methods are proposed for improvement on least squares
estimator. In estimation of covariance matrix in multivariate skew-normal distribution model, some
estimators are given for improving the best scale-invariant estimator. We revisit the problem of
estimating mean matrix and covariance matrix in matrix-variate normal distribution model with small
sample setting, and their prior works are applied to estimation in elliptically contoured
distribution model and growth curve model.
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