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Abstract Consider estimating an n× p matrix means of matrix random variables
Xn×p under matrix quadratic error loss function. Abu-Shanab, Kent and Straw-
derman (2012) studied the independent normal distributions version and proposed
a matrix version of shrinkage estimators which is dependent on a tuning constant a.
We generalize their results to a broad class of models including estimation of Pois-
son means, estimating of Binomial samples sizes, estimating of natural parameters
of discrete and continuous exponential families.
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