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Abstract: We would relate Stein-Type Shrunken thingking to the principal components adjusted
estimate to study a seemingly unrelated regression system. A Stein-Type principal Components
adjusted estimate is proposed as the design matrix is ill-conditioned while giving two-age estimate
when V is unknown. Under the criteria of means square error,the Stein-Type principal components
adjust estimate is better than the principal components adjust estimate and covariance adjusted
estimate.
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