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The admissibility of non-homogeneous estimators of
variance

Wang Zhizhong,Kang Xinmei,Liu Feng

School of Mathematical Science and Computing Technology, Central South
University, Changsha 410083

Abstract We sdudy the admissibility of non-homogeneous quadratic estimators of variance.

Under the square loss function, the necessary and sufficient conditions that an estimator of

variance is admissible among non-homogeneous quadratic estimators is given.
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