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New development of statistical estimation on restricted parameters space
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We have obtained two main results: 1) The estimation of two ordered normal

means when covariance is known: We have shown that restricted maximum likelihood estimator (RMLE)
dominates both estimators proposed by Hwang and Peddada (1994) and Peddada et al. (2005) under
stochastic and Pitman nearness criterion. Estimation of linear functions of ordered means is also
considered and a necessary and sufficient condition on the coefficients is given for the RMLE to
dominate the other estimators under MSE.
2) Simultaneous estimation of p positive normal means when the common variance is unknown: We have
studied estimation of several non-negative normal means under sum of squared errors loss when the
common variance is unknown. In particular we consider a multivariate shrinkage version of the Katz
estimator and show that it dominates the vector version of the Katz estimator which, in the known
variance case, is generalized Bayes with respect to the uniform prior over the positive orthant.
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