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Another Method to Determine the Ridge Parameter in Ridge Regression
WANG Ming— jin
(Department of Information Science, Jiangsu Polytechnic University, Changzhou 213016, China)

Abstract: In this paper, the author considered linear model ¥,x 1= X< mBmx 1+ €&x1» E (¥) = X3, Var (Y)
=3I, R (X) = m. Iis canonical model was ¥, 1= Z< 01+ & 1. Where Z'Z= A=diag (A, -

A _
Aw )y A =0, -+, A, =0 were the eigenvalues of XX. The ridge estimator of @ was a (k) = (A+kD) 'Z'y.

A
and the ridge estimator of 3 was P'a (k), where P was orthogonal matrix. So that PX'XP= A, Paper (1) gave a
new method to determine ridge parameter k. That method has improved the Hoerl— kennard formula. In this paper
another method to determine ridge parameter £ in ridge regression was given.
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