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Asymptotically Optimal Empirical Bayes Estimation
for Variance Components in Random Effects Models

WEI Lai-sheng, WANG Li-chun

(Department of Statistics and Finance, University of Science & Technology of China, Hefei 230026, China)

Abstract: In this paper, the Bayes estimators of variance components for two-way classifica-

tion random effects models is derived under weighted quadratic loss function, and the empiri-

cal Bayes (EB) estimators are constructed by the kernel estimation of multivariate density

and its mixed partial derivatives. The asymptotically optimality of the EB estimators are ob-

tained under some suitable conditions, and the special cases and the generalizations of the

model are shown. Finally, an example satisfying the conditions of theorem is given.
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