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Abstract: In this approach, we construct the necessary and sufficient conditions in order a James-
Stein type estimator outperforms the minimax estimator of the mean. Particularly we consider a class
of spherically symmetric distributions and derive the dominating conditions under the quartic loss
function. Multivariate Student’s t and Slash distributions as two examples are also considered for
checking the efficiency of the proposed model and specifying theoretical requirements.
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1 Introduction

Definition 1.1. An absolutely continuous random n-vector X = (X1, -+ ,X,)" has elliptically con-
toured distribution with parameters @ € RP, 3 € S(p) and ¥(.) € [0,00) — R if its characteristic
function is ¢(t) = e O (£'St) . Furthermore, if X possess a density, then it can be presented by

(1) fx(@) = 4|7 2g [(x — 0)S " (2 - 0)] ,

where dy, is the normalizing constant, satisfying the condition dy = [ t2 7 g(t)dt < oo, where g(.) is
a non-negative Lebesgue measurable function. In this case we use the notation X ~ ECy(0,3,g).

ECD provides highly impressive list of heavier/lighter tail alternatives to the multivariate Gaus-
sian models. Some recent materials involving vector-variate distributional properties and inferential
problem will be found entirely in the work of Muirhead (1982), Fang et al. (1990) and Fang and Zhang
(1990). Some of the well known members of the multivariate spherically /elliptically contoured family
of distributions are the multivariate normal, Kotz Type, Pearson Type VII, Multivariate Student’s t
(MT), Multivariate (MS), Logistic, Multivariate Bassel distributions.

Lemma 1.1. (Chu, 1973) If X ~ ECy(0,%,g), then

fx(z) = /OOO W(t)N, (6,t7'2) dt = /Ooo W(t)tzil; exp —%(cc -0z —0)|dt,
where W (t) = (2W)g\E|ét_gﬁ_1[f(s)], L7Yf(s)] denotes the inverse Laplace transform of f(s) with
s=(x—0)S (x—0)/2.

The elliptical distributions are the parametric forms of the spherical symmetric distributions,
which are invariant under orthogonal transformations and have equal density on sphere if densities
exist. In this paper we actually deal with spherical models i.e. 3 = I,.

Let X = (X, ..., X,,) distributed according to the model (1) when ¥ = I,,. Following Fourdrinier
et al. (2008) we basically engage with the problem of estimating 8 = (61, ..., 6,) under the quartic loss
function

P

(2) L(6,8(X)) = > (6:i(X) —6:)*",

i=1
Where 6(X) = (61(X),...,0,(X)) estimates 8 = (01, ...,0,), and investigate the conditions for which
an estimator (X ) = X + g(X) dominates X for p > 3. We give an extension to the earlier work for
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the class of scale mixture of multivariate normal distributions. More important we show the robustness
of the superiority conditions for the classes under study.

As it is noted in the earlier work, the quartic loss is neither quadratic nor spherically symmetric.
Hence our results represent an interesting example of the stein effect whereby reasonably explicit
dominating estimators can be obtained in a setting that is somewhat unusual.

To be honest we must say that all fundamental computations are followed by the utilities given
in Fourdrinier et al. (2008).

2 Minimax estimators under quartic loss

The measurement associated with the quartic loss given by (2) is R(0,6) = Ey[L(0,d(X))], Where
Ey denotes the expectation with respect to the sampling distribution (1). It is easy to show that for
the minimax estimator 6°(X) = X, R(0,6°(X)) = 3p, since [ W (t)dt = 1. Following Stein (1981)
we take the class of shrinkage estimators (X ) of 6 of the form §(X) = X + g(X) into consideration
where g is a function from R? into RP. Note that from Stein identity and using Lemma 1.1 for the
weakly differentiable function g we can immediately conclude that

Eg[(Xi —0:)9:i(X)] = Eo{E[(Xi—0:)gi(X)[t]} = /000 Eo [(Xz - Qz‘)gz’(X)H W (t)dt
(3) = /0 T B, [ aiig@-(X )H W(t)dt = 501
where
(4) iR /Ooo ( % )l £, [8‘2;. gf(X)‘V — t] W (t)dt.

More precisely

(5) o = [ <1>iW(t)dt.

Lemma 2.1. Assume that g is a three times weakly differentiable function from RP into RP satisfying
Eg [gf(X)] < 00, for every 1 <i < p. Then, under quartic loss (2), an unbiased estimator of the risk
difference Ag between 6(X) = X + g(x) and 68°(X) = X is
P
dg(X) = Z [gg(x) +65Wg2(X) + 126210 4+ 45013) 4 6222) 4 45(373,1)} .
i=1
Proof: First consider that

P
= Ep {Z [97(X) + (4(X: = 0:)g (X) + 6(X; — 00)°97(X) + 4(X; — 0;)°g:(X))] } :
i=1
Applying extended Stein’s identity (3) repeatedly, we find
Ep[(Xi—01)g}(X)] = &Y, By [(Xi = 6,)%g7(X)] = 6012 4 x222),
By [(Xi —0:)%q:(X)] = 3x@LY 4 B30,
Gathering all the above terms, the result follows. [
From lemma 2.1 one can find that any estimator §(X) = X + g(X) dominates 6°(X) = X
under the quartic loss (2) as soon as Eg [g;(X)] < oo, for every 1 < i < p, is satisfied and
(6) Og(x) <0 VxeRP

with strict inequality on a set of positive Lebesgue measure.
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3 Class of James-Stein Estimators

Two typical classes of Shrinkage Stein-type estimators include well-known classes of James-Stein esti-
mators. We basically involve with two types of shrinkage functions. Item one includes the one in (6)
resulting on the following James-Stein (JS) estimator

a

JS _ -
(7) 60, (X) =X ||X||2

X.

For better understanding of the finiteness condition Fg [gf(X )] < 00, we turn our attention to the

shrinkage function g(X) = g,(X) = — (W) X, a > 0. For the specified class in (7), applying

Theorem 1 of Bock et al. (1983) we have
4 o]
g; (x) 1 1 2 -2 2
(8) .m(l )s%( >=E%<t=: £2Eo |x;2 (116]
z ) = 5 ) =y e o U100

for p > 4 and such distribution in which £(-2) < cc.

2
t] W (t)dt < oo

Item two deals with the shrinkage function g, ,(X) = — (||Xﬁ2+b> X (with @ > 0 and b > 0)
resulting on the following JS estimator
9 SISX)=X - —> X,
( ) a,b( ) ||XH2 +b

Now consider the JS class of estimators defined by (8). For the finiteness condition Eg [g(X)] < oo
consider that

gi (z) 2[4\ 1 >, ; NRE
FEg o < Eg i :b—4 ; t “Eg Xp(t||0|| ) t| W(t)dt
1
= i) 2 [p(p +2) + 2(p + 2)t]0])> + £2[16]|*] W (t)dt
1
= L oo+ 2 + 20+ 21020 + )]
(10) < oo,

provided that k) < 0o, i = 1,2 and ||8]]? < occ.

Lemma 3.1. Assume that p > 5. Under quartic loss (2), an unbiased estimator of the risk difference
Ay between 87°(X) and 6°(X) = X is expressed as

P x4
9g,(X) = a[<a3 +24kWa? + 144kPa + 192;43)) W + 6k <a — 2t(p — 2)) Hxly2

1
—12(@2,%(1) —(p— 10)&:‘6(2) — 2B (p— 8)) HXH4] .

Proof: The result follows from Lemma 2.2 of Fourdrinier et al. (2008) and Lemma 2.1. O

Theorem 3.1. Under the model (1), the JS estimator given by (7) dominates 6°(X) under quartic
loss (2), for all 8 € RP, provided p > 7, and

0<a<min {2/<c(1)(p —2),sup{s > 0/h(s) = 0}} )

where h(s) = 5% + 12eMs? +18spr® — 126) (p — 4 — 2/2)(p — 4 + 2V/2).
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Proof: Under conditioning, the risk difference Ay is bounded above by
1

+ 6t a—2t7(p—2))
X[

1
aEt{Eg [(a?’ + 24t 1a® 4 144at ™2 + 192t 73) X

—12(a2t — (p—10)Vat=2 — 2t—3(p — 1
12(a?t™" — (p— 10)at =2 — 2t 3(p 8))’mH4]}

1
= aEt{Eg [(aS +12t7 a? + 120t 72 (p+2) + 24pt—3)W
1
(11) +6 t_l(a—2t_1(p—2))]}.
X2

Thus applying Lemma A.3 of Fourdrinier et al. (2008), by the assumption a < 25 (p —2), the bound
n (11) reduces to
1
a|(a®+126Ma? + 18apk® — 1263 (p —4 — 2V2)(p — 4 + 2\[2))} Eo [HX,HJ .

setting h(a) = a® + 126Ma? + 18apr® — 126G (p — 4 — 2¢/2)(p — 4 + 2V/2), it is clear that h(0) =
—12608) (p—4—2/2)(p— 4+ 2V/2) < 0 since p > 7 and () > 0. Furthermore this cubic polynomial is
increasing in a and hence negative on the interval [0, ag] where ag is its smallest root ag > 0. Finally,
for 0 < a < min{2xM(p — 2), a0}, we have Ag < 0, which is the desired domination result. [J

Theorem 3.2. Under the model (1), the JS type estimator in (7) dominates 8°(X) under quartic
loss (2), for all @ € RP, provided p > 5 and 0 < a < 2N (p — 4).

Proof: Applying Lemma A.2 of Fourdrinier et al. (2008) and continuing in the same way as Theorem
3.1, the result follows. [

Theorem 3.3. Under the model (1), the risk R(0,87°) of the JS estimator at @ = 0 under quartic
loss (2) is
3

(p+2)
and it is finite provided p — 4 > 0.

3 4
) 9 4 M 4642 _ 4 a a
(K20 0 +2)  dap K 002

Proof: Similar to the computations in the proof of Proposition 2.2 of Fourdrinier et al. (2008), the
risk of JS estimators at 0 under quartic loss (2) is given by

5 (1 ) ]
= ol 2 e (1 ) ]

t is independent of || X ||t for i = 1,..,p. As the distribution of Yj[t is

R(0,87°) = Et{Ee

X2
since Yj[t = X 1”2

Beta (1/2,(p —1)/2) and the distribution of || X |||t is t~'x3,

Bl+20-12)] 3
B(3,(p—1)/2) pp+2)

[ny = BEelY?] = E

since [;° W (t)dt =1 and

4 4
a a a
Eg [IIX]* (1 - |X||2> ] = EiFg [HXH4 — 4al| X ||* + 64 — 4||X||2 + X[
00 aS
= 2 +—daptt+6a®>—4—nr—
/0 [ p(p+2) p = 2)

a4

e -2 -9

}W(t)dt.
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Simplifying the above result, completes the proof. [
Similar to the Lemma 3.1, we have the following parallel result to the Lemma 3.1 of Fourdrinier
et al. (2008) under the model (1).

Lemma 3.2. Assume that p > 3. Under quartic loss (2), an unbiased estimator of the risk difference
Ay between (5232(X) and 8°(X) = X is expressed as

P x4 1
Dgan(X) = 34 24kMa? +1445P g + 19263 ) ==L 19p(2)
9a(X) a“a + 21400 + 1anPa 1 1026) St — p
x| X2
+65M (a 4 4 Hi —126W(a + 2M)(a + 8
( X+ 02 ( ) X+ 07

1
+12p® (a + 2#1))7(”)("2 — b)z] .

Theorem 3.4. Under the model (1), the JS estimator 557‘2()() given by (8) dominates 6°(X) under
quartic loss (2), for all @ € RP, provided p > 3 and

3 (1),2 (2) ®3)
0<a§2/<;,(1)<p—2) and bzmaaj‘{a + 24\ a4+ 12K a(p+12)+24p/£ 7a—|—2/§)(1)}_

126M (3prM) — a — 4kM)

The proof is similar to that of given in Theorem 3.1 with some utilities provided in the proof of
Theorem 3.1 of Fourdrinier er al. (2008).

4 Examples

In this section we provide some examples of scale mixture of normal distributions to determine the
superiority conditions proposed in the previous section precisely. For this purpose, we need to compute
the expression £ given by (5) for each distribution.

4.1 MT distribution

Suppose that X is distributed according to a MT distribution with unknown location parameter 6,
scale I, and v > 0 degrees of freedom, denoted by X ~ ¢,(0, I,,v), with the following pdf

—+v

I (Bt o'z

PR
(7TI/) 2T (5)

The distribution is the mixture of multivariate normal distributions with the inverse gamma distribu-

tion as the weight function given by
v v vt
7t7_1 vt
(12) G(t) = petr ¢ ®
221 (5)
o0 V%t%_i_le_%t _ (v ir(%fi)

k(=2 = % < 00, the finiteness

By making use of the equations (5) and (12) we obtain x(*) =

V2

Consequently since k1) = 55 < 00, k@ = (o= o=

< 00,
conditions in (8) and (10) are satisfied.

4.2 MS distribution

Suppose that X is distributed according to a MS distribution with unknown location parameter 6,
scale I, denoted by X ~ 5,(0,1I,,1), with the following pdf

. 2%“*%(:7%1;”%20“2) ,
flx) = /upgzﬁp(uw;ue,Ip)du: (270%”:,},9“?1 T 7 )
0 1 (1\5
ot (57)2 x=0
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Figure 1: R(O, 555) for MT model when p=7

where y(a;2) = [ t* te7tdt = Y20 % See Wang and Genton (2006) for more details.

Note that the MS distribution is a scale mixture of the normal distributions (see e.g. Fang et
al., 1990) and so it can be represented as:

(13) X|V =t~ Ny(0,t7'1,), V~U(0,1).

Thus by making use of the equations (5) and (13) we have k(*) = fol t~idt = -~ One can immediately

T
find that (!) = co and thus the required finiteness conditions are not satisfied.
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