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The Estimation of Parameters for A Class of Matrix
Elliptically Contoured Distributions in Incomplete Data

Yang Weiquans Huang Yachuan

Abstract

The estimation of parameters for a class of matrix elliptically contoured
distributions (MECD) in incomplete data is discussed, In the case of i,i.d. expo-
nential-family, EM-algorithm is feasible and effective, but not so good in
MECD,

Using the conditional expectation of missing values given all known data as

the estimators of missing values, by the results of MECD,we give estimatofs
~ PaN

in Theorem 1, Under certain general regularity conditions, we prove that u;, u,
are unbised and consistent estimators of uy.u, respectively and that the potential
gain in precision by using the incomplete data is attainable,

Keywords matrix elliptically Contoured distribution, incomplete data, esti-

mation of parameters
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