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Improved Estimator of Coefficient of Deter-
mination in Multivariate Normal Distribution

Malekzadeh, A. and Tohidi, M.

Statistics Deptartment, Shiraz University, Shiraz, Iran.

Abstract: Coefficient of determination is an important criterion in differ-
ent applications. The problem of point estimation of this parameter has
been considered by many researchers. In this paper, the class of linear es-
timators of R" was considered. Then, two new estimators were prooposed,
which have lower risks than other usual estimators, such as the sample co-
efficient of determination and its adjusted form. Also on the basis of some
simulations, we show that the Jackknife estimator is an efficient estimator

with lower risk, when the number of observations is small.

Keywords: Coefficient of determination, Multivariate Normal Distribu-
tion, Jackknife estimator, Squared error loss function.
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