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Title : Optimizations of Ridge Parameters for Multivariate Generalized
Ridge
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Abstract

A generalized ridge (GR) regression for an univariate linear model was proposed by
Hoerl and Kennard (1970). In this talk, we consider GR regression for a multivariate
linear model, which named a multivariate GR (MGR) regression. Many authors gave
noniterative GR estimators by using optimal ridge parameters. By expanding their
optimizations of ridge parameters to multiple response case, we derive noniterative
MGR estimators. Especially, by assuming multivariate normality to response variables,
an unbiased Mallows’ C_L criterion for selecting ridge parameters in MGR regression is

proposed. We compare with derived MGR estimators by conducting numerical studies.



