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Abstract

This paper addresses ridge estimation in linear regression models when the dependent variable
has missing values and the regression coefficients are subject to linear restrictions. Based on the
complete data method and single imputation method, the corresponding restricted ridge estima-
tors for the regression coefficients are constructed. This approach resolves the estimation prob-
lem in linear regression models when three conditions coexist: missing dependent variables, mul-
ticollinearity, and linear restriction on regression coefficients. The asymptotic properties of the
proposed estimators are given. Finally, some simulations are conducted to illustrate the proposed
methods.
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P B , . .
Norma Uniform Norma Uniform Norma Uniform
C 0.02085 0.02018 0.01282 0.01431 0.01057 0.01118
C-R 0.02127 0.02050 0.01294 0.01440 0.01075 0.01128
C-RR 0.01905 0.01792 0.01146 0.01325 0.00946 0.01016
09 I 0.01983 0.01944 0.0136 0.01229 0.01039 0.01161
I-R 0.01995 0.01972 0.01375 0.01234 0.01045 0.01165
I-RR 0.01786 0.01741 0.01231 0.01091 0.00922 0.01039
C 0.20353 0.17547 0.11556 0.12122 0.09744 0.09247
0.99 C-R 0.19755 0.18609 0.12523 0.12606 0.10663 0.10530
C-RR 0.19574 0.18151 0.12177 0.12445 0.10550 0.10327
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0999 1.74610 1.77163 1.04350 1.31280 1.03791 1.06673
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I-RR 0.89931 0.93615 0.65021 0.81719 0.67137 0.68773
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