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THE IMPORTANT PROPERTIES OF MEAN SQUARED ERROR
OF RIDGE REGRESSION ESTIMATOR AND IT'S APPLICATIONS
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ABSTRACT An imporiant property of mean squared error of ridge regression estirnator is ob-

tained with an analysis of MSE (§{k))} to rhe ridge regression estimator $(k ) of parameter vector .,

and the range of a better MSE is expanded from¢ 0,0 /maxuf]) to (0, 2e? /maxu?) .Meanwhile,an-
i 1

other range of smaller mean square error that can’t be replaced is proposed and the interval of the

minimum MSE value of k [o® /maxe?,o*mina?}is acquired. Finally.a practical example is presented

with algorithm for choosing the ridge parameter k value.
KEY WORDS ridge regression estimator ; Mean Sguare error; propertv; ridge parameter ; MSE
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