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Abstract

In this talk we consider the partitioned linear model
M12(Vo) = {y, X181 + X285, Vo}
and the corresponding small model
A1(Vo) ={y, X181, Vo}.

Following Rao (1971, Sec. 5.2) we can characterize the set #12 of nonnegative
definite matrices V such that every representation of the best linear unbiased
estimator, BLUE, of u = X3 under .#12(Vy) remains BLUE under .#2(V).
Correspondingly, we can characterize the set #7 of matrices V such that every
BLUE of g, = X8, under .#1(Vy) remains BLUE under .#;(V). In this
talk we focus on the mutual relations between the sets #7 and #s.

This talk is based on co-operation with Stephen J. Haslett, Jarkko Isotalo
and Augustyn Markiewicz.
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