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SUMMARY

The main estimation and hypothesis testing procedures are presented for
experiments conducted in nested block designs of a certain type. It is
shown that, under appropriate randomization, these experiments have the
convenient orthogonal block structure. Due to this property, the analysis
of experimental data can be performed in a comparatively simple way.
Certain simplifying procedures are indicated. The main advantage of
the presented methodology concerns the analysis of variance and related
hypothesis testing procedures. Under the adopted approach one can per-
form these analytical methods directly, not by combining the results from
analyses based on stratum submodels. The application of the presented
theory is illustrated by three examples of real experiments in relevant
nested block designs. The present paper is the second in the planned se-
ries concerning the analysis of experiments with orthogonal block structure.
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1. Introduction

The concept of orthogonal block structure, as a desirable property, was
originally considered for a wide class of designs by Nelder (1965) and then
formalized by Houtman and Speed (1983). After them, the following defi-
nition can be adopted.
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Definition 1.1 (from Section 2.2 in Houtman and Speed, 1983). An exper-
iment is said to have the orthogonal block structure (OBS) if the covariance
(dispersion) matrix of the random variables observed on the experimental
units (plots), y = [y1,¥2, ..., yn]’, has a representation of the form

D(y) = o1, + 05y + - + o7 by,

where the {¢,}, « = 1,2, ..., t, are known symmetric, idempotent and pair-
wise orthogonal matrices, summing to the identity matrix, the last usually
being of the form ¢, = n~11,1/,.

It appears that experiments having the OBS property can be analyzed in
a comparatively simple way. In particular, the analysis of variance (ANOVA)
can be performed directly, avoiding the classical procedure of first conduct-
ing the analyses based on stratum submodels and then combining the infor-
mations obtained from them, as originally suggested by Yates (1939, 1940)
and recently discussed by Kala (2017).

Because of this feature, it may be interesting to show the analytical
advantage of various experiments having the OBS property. To indicate the
underlying theory and relevant methodological procedures, it will be helpful
to do this for different classes of designs separately. Thus, a set of research
papers focused on practical applications has been projected. The present
paper, as the second in this series, is devoted to experiments conducted in
nested block designs inducing the OBS property.

Nested block (NB) designs are often used in practice, particularly in
agricultural and industrial experimentation, when several sources of local
variation are present — more than can be controlled by ordinary blocking
of experimental units. The statistical properties of NB designs have been
considered in many papers, as reviewed by Bailey (1999). Of special interest
are those NB designs which induce the OBS property.

The purpose of the present paper is to show how the OBS property of an
experiment in an NB design provides the possibility of performing the analy-
sis of experimental data with a comparatively simple methodology. Similarly
as in the first paper of the present series (Caliniski and Siatkowski, 2017),
in Section 2 the randomization-derived mixed model, from which the de-
scribed methodology follows, is indicated. The theoretical background of the
derived analysis is presented in Section 3. In Section 4 some simplifications
of the proposed analytical methods are suggested. In Section 5 attention is
drawn to some consequences resulting from the use of estimated stratum
variances. Examples illustrating the application of the derived analytical
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methods, ANOVA in particular, are presented in Section 6. Some conclud-
ing remarks concerning the advantages of the proposed new approach are
given in Section 7. Finally, several appendices with helpful derivations of
the applied methods are provided.

2. A randomization-derived model

Consider an experiment carried out in an NB design with v treatments (crop
varieties in particular) allocated in b = abg blocks, each of k units (plots),
grouped into a superblocks composed of by blocks each. Such an NB design
is said to induce the OBS property (in the above sense).

Suppose that independent randomizations of superblocks, of blocks wi-
thin the superblocks and of plots within the blocks have been implemented
in the experiment according to the usual procedure (as described, for exam-
ple, in Calinski and Kageyama, 2000, Section 5.2.1, following Nelder, 1965).
The randomization-derived model can then be written as

y=X17T+ Xqa+ XpB+1n+e, (1)

where y = [y}, Y5, ...,y,]" is an n x 1 vector of data concerning yield (or

an another variable trait) observed on n = abyk plots of the experiment,
Yn = [Y1hs Y2h, ---» Ynon)' representing the yields observed on ng = kb units
of the superblock h (=1,2,...,a),

X1 =X Xpp 000 X1,

XA:Ia®1n0, XB:diag[XBl :XBQ : "'3XBa]
are the known design matrices, and 7 = [y, 79, ..., 7y] represents the un-
observable treatment parameters (their fixed effects), a = [aq, g, ..., aq]

stands for the superblock random effects, B8 = [3], 35, ..., 3,], with 3, =
[ﬁl(h), Ba(hys s 5bo(h)]/a stands for the block random effects, while the n x 1
vectors 7 and e stand for the unit error and technical error random vari-
ables, all of these random variables being unobservable.

The whole block design, denoted by D*, can be described by the v x b
incidence matrix

N=X'Xp=[N1:Nsy:-: Ny

with Ny = X', X pn as the v x by incidence matrix describing the hth
component design, denoted by Dy, where N} 1, = klp, and Nplp, = 7,
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the vector of treatment replications in Dy, h = 1,2, ..., a. Furthermore, note
that the design, denoted by D, by which the v treatments are assigned to
the a superblocks is described by the v X a incidence matrix

M=XXa=[r:r9: - :74].

Because both D* and D are proper, an experiment in such an NB design
has the OBS property (see Lemma 5.4.1 in Caliniski and Kageyama, 2000).
This allows the model to be resolved into four simple stratum submodels, in
accordance with the stratification of the experimental units. Using Nelder’s
(1965) notation, this stratification (“block-structure”) can be represented by
the relation

Units (plots) — Blocks — Superblocks — Total area.

Thus, the observed vector y can be decomposed as

Y=Y +Y2+Ys+ Yy

Y1 = P1Y, Yo = oY, Ys = O3y, Yq = Py,

which allows the expectation vector and the covariance (dispersion) matrix
of y to be written as

E(y) =, X17+ ¢ X1 + O3 Xu7 + 0, X117 = X7, (2)

D(y) =V = 0i¢ + 05y + 033 + 054, (3)
where the matrices

¢ =1, k' XpXy, ¢p=k'XpX5—ny' XaX/,

b3 =ny X a X"y —n 1,1, and ¢, =n"'1,1,

are symmetric, idempotent and pairwise orthogonal, summing to the iden-
tity matrix, and the scalars 02, 03, 032, and o7 represent the relevant unknown
stratum variances (defined as in Calinski and Kageyama, 2000, Section 5.4).
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3. Theoretical background of the analysis

When analyzing data from an experiment modelled by (1), a variety trial
in particular, attention is usually paid to estimates and tests concerning
the parameters 7 = [r1,72,...,Ty]’, or rather the treatment (variety) main
effects, defined as

v
(I,—n 1)Y= —-7,m—7,...,7y — 7], where 7. =n~! Z(rm),
i=1
and also their linear functions. In connection with this, first note (referring,
for example, to Caliriski and Kageyama, 2000, Section A.2) that, taking the
orthogonal (V ~!-orthogonal) projector

Py 1y =X1(XV X)X v, (4)
one can decompose the vector y in (1) into two uncorrelated parts, as

y=Py y-1y+ (In — le(v—l))y- (5)
The role of the two parts on the right in (5) can easily be seen.
Under the model (1), with properties (2) and (3), the first term of the

partition in (5) provides the best linear unbiased estimator (BLUE) of X7
in (2), which can be expressed as

fl\'r - PX1(V71)y, (6)

as follows from Rao (1974, Theorem 3.2). With regard to the second term in
(5), it can be seen as the residual vector, giving the residual sum of squares
in the form

|(Tn = Py, v-1)yly— =4 (In = Py, y-1)'V (In = Px,(y-1))y
=y [V - VIX ) (XIVTIX) T X VT
=y'V (I, — Py, 1))y, (7)

with the residual degrees of freedom given by rank(V : X 1) — rank(X;) =
n—v. See Rao (1974, Theorem 3.4) and formula (3.17) there. For convenience
note that, when using the projector (4) in the considered applications, the
variance o7 in the involved matrix V', defined in (3), can be replaced by 1.
This is evident from the formula

v—1

Py w-1y=X1) e s XNVt + oy,
i=1
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with V' =077 + 053¢y + 03¢,

resulting from the spectral decomposition X; Vo' X1 = r9(3X0"} e;8:80)r9,
where 9 = diag[ry, 2, ..., 7], applied similarly to (2.3.2) in Califiski and
Kageyama (2000, p. 36); see also formula (3.8.15) there. (For the spectral
decomposition forms see Rao and Mitra, 1971, pp. 5—7.)

It will also be interesting to note that, as 7 = r“sX'ler, the BLUE
of T can be obtained, by (4) and (6), as

F=(X\VIX))TIX V. (8)
Its covariance (dispersion) matrix then takes the form

D(#) =(X{V'X) ' XV Dy Vv X (X VX!
= (X\v1ix,) L (9)

The results (7)—(9) can be checked by referring to Theorem 3.1 in Rao
(1971). For this one has to show that the equality

vV X, | VI, - Py, y-1y) VIXi(X3VTIX)™!
X; 0| | (xyvixy)'xiv! —(X[ VX))t

holds. In fact, this can easily be checked.
With these results the concept of testing the hypothesis

Hy: (I, —n "1,0)T =0, (10)

can be considered. First one has to see whether the hypothesis (10) is
consistent. For this, note that the BLUE of 7. = (I, — n~'1,7)7 is
7. = (I, — n11,7")%, with 7 as given in (8). Its dispersion matrix, by
(9), is of the form

D(#,) = (I, —n "1, )( X,V IX) NI, —n1rl), (11)

with rank v — 1. It appears that as a g-inverse of D(7,) one can take
[D(.)]” = X V~1X. Hence,

D(7.)[D(T4)] Tu = Tu, (12)

as can be shown (see Appendix 1). The equality (12) indicates that Hy in
(10) is consistent; see formula (3.2.8) in Rao (1971).
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Assuming now that y ~ N, (X7, V) and, hence, that 7, ~ N,[T., D(7.)],
where 7, is as defined above, and D(7,) is as in (11), one can test the
hypothesis Hy using the statistic

p_n-vSSy _n-v FX\VIX T,
v=18Sg v-1yV ' (I,—Px 1)y

(13)

as follows from Theorem 3.2 in Rao (1971). Note, however, that the sums
of squares in (13) can equivalently be written (see Appendix 2) as

SSy =y'V X 1(I, — 1,7/ /n)( X1 VTIX) T T, — r1,/n) XV Ty, (14)
SSr=y' [V 1 -VvixX (X VX)XV iy (15)

Referring now to Theorems 9.2.1 and 9.4.1 in Rao and Mitra (1971), one
can show that, independently,

SSy ~ x%*(v—1,0), with 6 = 7. XV 1X 7, (16)
SSkr ~ x%(n —v,0). (17)

Evidently, the distribution in (16) is central if the hypothesis Hy is true,
whereas that in (17) is central whether Hy is true or not. These results
imply that the statistic (13) has a noncentral F' distribution with v —1 and
n — v degrees of freedom (d.f.), and with the noncentrality parameter § as
in (16). Thus, the distribution is central if Hy is true.

It should be noted, however, that the above estimation and hypothesis
testing procedures are applicable directly if the stratum variances o3, o3,
03 and o7 are known. In practice they are usually unknown and have to be
estimated. To do this, it will be helpful to return to formula (7), writing it
as

|(Zn = Px, 1))yl
=y (In— Py, y1)'V '(In— Py, y1))y
= o2y (I, — Py . wv1)¢1(In—Px 1))y
+05°y (In — Py, (y—1)) ¢o(In — Px, (v-1))y
+ 03y (I, — Py v1)¢3(In — Px 1))y, (18)

which follows from the form of D(y) = V, given in (3). This form also
implies, on account of the relation ¢, = n~11,1/ = n=11,1/ X, that

¢4(In - PX1(V*1)) = 02¢4V_1(In - PX1(V*1)) = 0.
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Now, from (18), one can write

E{[| (I, - le(V*l))y”%/—l} = 01_2E{H¢1( - le(vfl))y”Q}
+ 05 2Ef | (I, le(vfl))yHQ}
+ 03 2E{”¢3( le(vfl))yHQ}

=d)+dy+d5=n—v, (19)
because, as can be shown,
E{l¢1(In — Py, -1))yl*} = 0id) (20)
where dy = tr[@y(In — Px (v-1))l;
E{”¢2(In_PX1 )y|| }—02 25 (21)
where dj = tr[@y(In — Px (v-1))l;
E{l¢s(In — Py, 1))yl*} = oids, (22)

where dy = tr[gg(In — Py, y-1))].
With these results it is natural to use as estimators of 0%, 05 and 03 the
solutions of the equations

|61(In = Px,v—1))yl* = oidy, (23)
H¢2(IH_PX1(V*1))3/”2 = ff% 2 (24)
|3(In — Py, v-1)yl* = oids, (25)

respectively (as suggested by Nelder, 1968, Section 3). This approach was
also advocated by Houtman and Speed (1983, Section 4.5) and applied, for
example, by Calinski and Lacka (2014, p. 959).

For completeness, it will be helpful to note that the equations (23), (24)
and (25), with the formulae (20), (21) and (22), imply — on account of (19)
— the equality

61721 (In —Px v 1))1/” + 65 | o (I —Px - )?JH2
+ 6523 (In —Py v )yH
=d\+dy+ds =n—w. (26)
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Now, returning to (15), note that, after some algebraic transformations,
it can be written equivalently as

SSr=y[I, — V' XX VX)X (0720 + 05 2y + 05 h3) [
- X (X VX)X VT y
=0 |1 (In — Px,v-1))yl* + 05 2 [do(In — Py, 1))yl
+ 052 | d3(In — Py, 1))yl (27)

A comparison of formulae (26) and (27) shows that, if the stratum variances
are estimated by solutions of the equations (23), (24) and (25), the result

SSk = 6171 (In — Px,-1))yl* + 65| (In — P, 1))yl
+5§2||¢3(In—PX1(V—1))Z‘I||2 =n—-v (28)
then follows. By (28), the statistic F' in (13) is reduced to the form

ﬁ:n—v SSy _ SSy (29)

v—1n—v wv—1

where SSy is as in (14), but with 02, 03 and o2 there replaced by their
estimates.

However, the x? distribution of SSy,, indicated in (16), is valid exactly
only if the true stratum variances are used in the applied matrix V! =
o2 o5ty + U§2¢3 + 04 %y, resulting from (3). As for the component
U4_2¢4, it does not in fact play any role in the application of formula (14)
given for SSy (as will be shown in the next section). Thus, when using
in V7! the estimates of 02, 05 and o3 obtained from (23), (24) and (25)
respectively, the distribution (16) can be regarded as approximate only.

4. Some simplifying reformulations

According to certain remarks made in the previous section, the component
a4_2¢4 inv-!= ‘71_2¢’1 + 02_2¢)2 + 03_2¢3 + a4_2q.’)4 seems to play no role in
the formulae applicable in the considered analysis of experimental data. This
suggests that some reformulation in the methodology presented in Section
3 would simplify the analysis without causing any changes in its results.

A desirable simplification can be obtained when the dispersion matrix
V of the form given in (3) is replaced by the matrix

V.= U%d)l +U%¢2 +032,(In - ¢1 - ¢2>7
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i.e., when the inverted matrix V! is replaced by
V=020 + 0370y + 05 (In — ¢y — ).

The relations between V' and V., and their inverses, are given by the equal-
ities

V=V,+ (67 -03)n'1,1, and

V9=V 4 (0?03 1,1 (30)
From (30) it follows (see Appendix 3) that

(XVLX ) = (XIVIX0) L+ (0F — od)n 11,1, (31)

Applying the equality (31), it can be shown (see again Appendix 3) that
the BLUE of 7. = (I, — n~'1,r")7 following from (8), i.e.,

Fo= (I, —n ' 1,7)F = (I, —n '1,7) (X VX)X VT iy,
can equivalently be written as

o= L =07 L) (X VI X)) T X VY, (32)
where y, = (I, — n~'1,1/))y, for which

E(y,) =T, —n'1,1) X7 =X(I, —n 1,7t = X7,
and

D(y,) = (I, —n '1,1)V. (I, —n '1,1)).

The dispersion matrix of 7, given in(11), can on account of (31) be pre-
sented as

D(#,) = (I, —n 1, ) (X VX)) NI, —ntrl)). (33)

Furthermore, the formulae of SSy and SSg, given in (14) for treatments
(varieties) and in (15) for residuals, can equivalently be written (see Ap-
pendices 3 and 4) as

SSy = X \V X7, =y VI X (X\VIIX) I X VI Yy, (34)
SSr=vy.[V,' -V I Xy (X\VIX) T X Vi, (35)
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with y, = (I, — n711,1])y, as defined in relation to (32). The formulae
(34) and (35) provide the sum

SSy +SSk =y, V. 'y, =SSt (say), (36)

which can be called the total sum of squares. Referring again to Rao and
Mitra (1971, Theorem 9.2.1), it can be shown that

SSr ~ x%}(n—1,9), with § =7 XV X T,

equivalent to § as given in (16). These results can be summarized in the
form of an ANOVA table, as presented in Table 1.

Table 1. Analysis of variance for an experiment in a nested block design with
orthogonal block structure

Source Degrees Sum Expected
of variation  of freedom  of squares mean square
Treatments v—1 SSy 14+6/(v—1)
Residuals n—u SSgr 1
Total n—1 SSt —

The presentation of ANOVA results in Table 1 corresponds well with
the formula (13) of the relevant F statistic.

Suppose now that after rejecting the hypothesis (10) one is interested
in testing the hypothesis Hyy, : Uy = 0, where U7,1, = 0. Note that this
hypothesis, concerning a set of contrasts among treatment parameters, can
also be written as

Hop :UjT. =0, where 7,= (I, —n '1,7)T. (37)

This shows that Hyy, is implied by Hp, given in (10). To find the relevant
sum of squares, first note that the BLUE of U}, 7 is, on account of (32), of
the form

Uy, = ULt = UL(X VX)) T X Vi, (38)
Its dispersion matrix is, on account of (33), of the form

DULT.) = UL(X1V ' X1) UL (39)
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Note that, applying Lemma 2.2.6(c) from Rao and Mitra (1971), one can
write

UL(X1 VX)) T ULUL(X VX)) T UL U = Uy,

which, with (39), gives the equality D(UL7.)[D(UL7+)] U7« = UL T
This shows that the hypothesis in (37) is consistent. The relevant sum of
squares can then be obtained (following Theorem 3.2 of Rao, 1971) in the
form

SS(UL) = T.ULDULT.)] ULty
= FULUL(X VI X)) T UL UL, (40)

with the d.f. equal to rank(Uy), i.e., equal to rank|D(U7 7). Note that

' 7, is given in (38), and [U} (X, V;1X,)"'UL]~ follows from (39).
Also note, referring to Lemma 2.2.6(d) in Rao and Mitra (1971), that
ULU; (X V1 X,)"'UL] U} is invariant for any choice of the appear-
ing g-inverse, and is of rank equal to the rank of Uy,. Of course, if the
columns of Ut, are linearly independent, then

UL(XVIX ) 7'UL]™ becomes [Up(X[VIX) ‘U™
Now, following the assumption y ~ N, (X7, V), adopted in Section 3,

one may also assume that Uy 7« ~ N[U[ 7, D(U,74)]. With this, applying
Theorem 9.2.3 from Rao and Mitra (1971), it can be shown that

SS(Ut) ~ x*[rank(Uy), 0], with 0, = 7. UL[D(UL#.)] UL,

this distribution being central, i.e., with dr, = 0, if Hqy, is true.

If there are several sets of contrasts for which individual hypothesis
testing is of interest, then for each of them the sum of squares presented in
(40) can be used accordingly. In some situations a relevant partition of the
treatment sum of squares, given in (34), may be of interest in the application
of ANOVA. The question then arises of what kind of conditions the chosen
sets of contrasts have to satisfy. It can be shown (see Appendix 5) that for
two such sets of contrasts, e.g. Uy 7« and URT., the equality

SS(Ua) +SS(Ug) =SSy (41)
holds, for any vector 7, = (I, — n~'1,7')#, if and only if

(X VLX) TIUAUAXIVI X)) T UL U,
+ (XWX ) TWURUR(X\ VX)) WU Uy =1, — n 11,7 (42)
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This, in turn, implies (on account of Lemma 2.2.6 in Rao and Mitra, 1971)
that

UL(X\V X)) U, = 0. (43)

These results can be extended for any number of considered sets of
contrasts used in a partition of the type (41). The condition (43) can then
be written as

U (X, VX)) "'Up- =0 for L#L" (44)

It may be interesting to note that for some classes of designs the condition
(44) is reduced to Uy U+ = O.

5. Application with estimated stratum variances

The hypothesis testing procedures presented in Section 4 are fully applica-
ble if the stratum variances 0%, 03 and o3 are known. As already mentioned
at the end of Section 3, in practical applications these variances are usu-
ally unknown and have to be estimated. This can be done by solving the
equations (23), (24) and (25). However, with these estimates the residual
sum of squares SSg, presented in (15) and equivalently in (35), is reduced
to n — v, the corresponding d.f., as shown in formula (28). This leads to a
corresponding reduction of the F statistic (13) to that presented in (29).
The estimated treatment (variety) sum of squares appearing there, §§>V,

can, on account of formulae (34), (35) and (36), be written as
SSy =4V, 'y, — (n—v) =SSy —n+v. (45)

In the case of known (true) values of 0%, 03 and 03 the quadratic form SSy =
Y.V 1y, is distributed as x?(n — 1,d). If the hypothesis Hy given in (10)
is true, then § = 0 and the distribution is central. However, the indicated
distribution of SSt is fully applicable only if the true stratum variances 0%,
03 and o appearing in V! = 072, + 052y + 03 2(I, — ¢y — @) are
used. Because now the matrix V! is replaced by

A —1 . o o
V. =610 +065 s+ 65 (In — b1 — ¢),
the estimated total sum of squares S/ST, appearing in (45), does not have

an exact 2 distribution with n — 1 d.f. That distribution can, however,
be considered as an approximation of the real distribution of SSp. This
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approximation will be the closer the larger is the number n, i.e., the size of
the experiment.

With this approximation, the estimated mean square MSy = SSy /(v —1),
denoted by Fin (29), may be treated in a practical application as having
(under Hp) approximately the distribution of x%(v—1,0)/(v—1), as follows
from the relation in (45).

Thus, referring the test statistic (29) to the x?(v—1,0)/(v—1) distribu-
tion, one will obtain an approximate test of the hypothesis Hy formulated
in (10). This means that when calculating the relevant P values (i.e., the
critical levels of significance) for testing Hy, or hypotheses implied by Hy,
one has to consider them as approximate. The results obtained by Volaufova
(2009) seem to suggest that the above ANOVA type F' test approximation
will in most cases provide reasonably accurate P values.

Finally, it may be interesting to recall the comments in Johnson, Kotz
and Balakrishnan (1995, p. 338) according to which, if in the F statistic as
in (13) the d.f. n — v is large, then the natural approximation to be used is
that this F statistic is distributed as x?(v —1,0)/(v —1). In fact, according
to these comments the distribution of the statistic (29) corresponds to the
F' distribution with the second d.f. tending to infinity; see formula (27.27)
there.

6. Examples

The methods considered in the previous sections will now be illustrated us-
ing data from three experiments conducted in different NB designs which
induce the OBS property. The analysis concerning the first two of these
experiments (Examples 1 and 2) illustrates the methods of obtaining the
general ANOVA, as presented in Table 1, and also the partitioned ANOVA,
usually of interest for factorial experiments. The analysis applied to the
third experiment (Example 3) is confined to the general ANOVA. All re-
quired computations were performed using R (R Core Team, 2017).

Example 1. Brzeskwiniewicz (1994) analyzed data from a va X vg factorial
experiment with va = 3 doses of nitrogen fertilizer (factor A) and vg = 4
varieties of potato (factor B). The experiment was conducted in an NB
design with D* based on the incidence matrix

N=[N;:N3:N3:Ny:N5:Ng:N7:Ng:Ng:Njp: Nyj: N

of the following form, the rows of the matrix corresponding to the indicated
treatment combinations (of the levels of factors A and B):
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A B

117710 10 00 00 10 10 00 00 00 0O OO0 00T
1 2 00 00 10 10 00 00 10 10 00 00 00 0O
1 3 10 00 10 00 10 00 10 00 00 00 00 OO
1 4 00 10 00 10 00 10 00 10 00 00 00 0O
2 1 00 00 00 OO O1 01 00O 00O 10 10 00 00O
2 2 00 00 00 OO OO OO O1 01 00 00O 10 10
2 3 00 00 00 OO O1 00O 01 00 10 00 10 00O
2 4 00 00 00 OO OO O1 00O 01 00 10 00 10
31 01 01 00 OO0 OO OO OO OO O1 01 00 0O
3 2 00 00 01 01 00 OO OO OO 00O 0O 01 01
3 3 01 00 01 00 OO OO OO OO O1 00O 01 0O
34 L0001 00 01 00 00 00 00O 00O 01 00 01
The above partition of the matrix IV into the matrices Ny, h =1,2,...,12,

each composed of two columns, provides the design D described by the
incidence matrix

1100110000 O00O0
00110011O00O00O0
101 0101O0O0O0O00O0
01 0101O01O0O0O0O0
000011001100
M-=1000000110011
0000101O01O0T1O0
0000O0O1O01O01O071
1100000O011O00
001 100O0O0O0O0T171
10100O0O0O0O1O0T10O0
L0101 00O0O0O0T1TTO0 1.

It is interesting to note that M = Ngx) ® Nygp), where

i

— o
SO
[l an)

110 (1)
Nf(A): 01 1 and Nf(B):
101 (1)

010

the first defining the layout of the levels of factor A, the second defining
that of the levels of factor B.

It is worth noting that here the matrix Ny, is an incidence matrix
of a balanced incomplete block (BIB) design and the matrix Ngg, is that
of a partially balanced incomplete block (PBIB) design. The former, with
parameters vy = 3,7A = 2, ka = 2,bp = 3 and Ay = 1, is exactly the design
recorded at No. 1 in Table 8.2 of Calinski and Kageyama (2003), whereas
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the latter, with parameters vg = 4,rg = 2,kg = 2,bp = 4,\1 3 = 0 and
Ao g = 1, is a so-called semi-regular group divisible design (see, for example,
Calinski and Kageyama, 2003, Section 6.0.2; Raghavarao and Padgett, 2005,
Section 8.2).

It is assumed that the design used in the considered example was applied
to available experimental units (field plots) grouped into blocks and those
further into superblocks, all of them constructed in such a way as to allow
the appropriate threefold randomization to be performed, as indicated in
Section 2.

The individual plot observations (plot yields) obtained for the combina-
tions of the levels of factors A and B in the experiment considered in this
example are presented in Table 2. The order of blocks in this table corre-
sponds to the order of the columns of the incidence matrix given above.

Table 2. Experimental observations of the field plot yield of the
combinations of levels of the two factors analyzed in Example 1

Block A B Observ. Block A B Observ. Block A B Observ.

1 11 358 9 11 384 17 21 353
1 13 308 9 13 307 17 2 3 438
2 31 402 10 21 285 18 3 1 380
2 33 476 10 23 370 18 3 3 454
3 11 330 11 11 36.6 19 21 336
3 14 46.1 11 1 4 449 19 2 4 46.0
4 31 415 122 1 302 20 3 1 450
4 34 46.6 12 2 4 50.5 20 3 4 520
5 12 491 13 1 2 483 21 2 2 36.0
5 13 363 13 13 352 21 2 3 455
6 32 571 14 2 2 412 22 3 2 506
6 33 434 14 2 3 475 22 3 3 490
7 12 46.6 15 1 2 495 23 2 2 385
7T 14 435 15 1 4 445 23 24 423
8 32 9575 16 2 2 46.3 24 3 2 533
8§ 34 514 16 2 4 426 24 3 4 470

When analyzing these data, the researcher (an agronomist) might be inter-
ested in estimating and testing certain sets of treatment parametric func-
tions that can be defined as follows (assuming that the components of the
vector T, are ordered according to the order of the rows of the incidence
matrix N given above):
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[ 1 1

(13 - 3131/3>®41;]T =U\T=U)1., (46)
) 1

§1é® I4—414121>}7': pT = UpTs, (47)
L 1 1

(Ig - 3131§5>®(I4 - 414121>]7' = UlppT = UjpTs, (48)

where (46) stands for the main effects of the levels of factor A, (47) stands for
the main effects of the levels of factor B, and (48) represents the interaction
effects of these two factors. All these linear functions can be seen as contrasts
of treatment parameters. For each of these three sets of contrasts, say Uty,,
the BLUE is obtainable according to formula (38), and the relevant sum of
squares, SS(UT,), follows from (40).

To simplify the computations it may be useful to calculate first the
matrices

UL (XVIX)™! for L=A, B and AB.
For this, note that

X1VIIX) = 072X X1+ 05 X190 X1 + 03 X (1 — ¢y — ¢2) X1
= o072, — (072 — 03 )k NN’ — (052 — 03 %)ng "M M,

where r =4, v =12,k = 2, ng = 4,

2 0 1 1

_ 021 1

NN =2L;©1 7 1 5

110 2

and
2 0 1 1
2 1 1

MM'=|121|e|?2 11
L1 9 1120
110 2

With these results it can be checked that the condition (44) holds for
any pair of the considered sets of contrasts, U, Up and U ap, and then
that the condition (42), extended to the three sets, also holds. With these
conditions satisfied, one can proceed to the general ANOVA and to its
partition into three components related to the three sets of contrasts. Note
that the relevant extension of (42) here is of the form
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(X1VI X)) TWUAUNX I VX)) T IUA U

+ (X VX)) T UBUR(X VL X)) "' Ug| Up

+ ( XV X)) T UABUNR(X1 V' X 1) UAB) Ulg

= I, —v 1,1, (49)

If (49) holds, then
SS(Ua) +SS(Ug) + SS(U ag) = SSv, (50)
with each component on the left in (50) obtainable using formula (40). Of

course, T, is obtainable by the use of formula (32).

Table 3. Analysis of variance for an experiment in a nested block design
analyzed in Example 1

Source Degrees Sum Mean
of variation  of freedom of squares square
Treatments 11 210.8489 19.1681
Residuals 36 36 1
Total 47 246.8489 —

Table 4. Analysis of variance for the sets of contrasts considered
in Example 1

Source Degrees Sum Meane F P value
of freedom of squares square

Treatments 11 210.8489 19.1681 19.1681 < 0.0001

A 2 71.3556 35.6778 35.6778 < 0.0001

B 3 97.1209 32.3736 32.3736 < 0.0001

AB 6 42.3724 7.0621 7.0621 < 0.0001

Residuals 36 36 1

Total 47 246.8489

The critical values, at the 1 percent level of significance, for the approximate
distribution of the above test statistic F', following from (29), are: 2.25 for
11 d.f., 4.61 for 2 d.f., 3.78 for 3 d.f. and 2.80 for 6 d.f.
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The results presented in Tables 3 and 4 were obtained with the use of
the empirical estimates (i.e., based on 62 = 9.77119, 63 = 7.78197 and
o5 = 10.79420)

7 = [36.093, 48.159, 33.391, 44.536, 31.836, 40.546,
43.494, 45.288, 41.139, 54.752, 46.247, 49.444]

and

T.= [—6.818, 5.249, —9.520, 1.626, —11.074, —2.364,
0.584, 2.378, —1.772, 11.842, 3.336, 6.534],

the former obtainable by the use of formula (8), the latter either from the
relation 7, = (I, — n~'1,7")7, or directly by formula (32). Using 7, in
the formula (34), i.e., replacing V! by V;l there, the estimated sum of
squares S/§V is obtained. Similarly, using formula (40) in the same way, the
relevant components of S/§V are obtained. Evidently, as follows from (28),
the estimated residual sum of squares SS R is reduced to n — v, its d.f. The
term “empirical estimates" used above is taken from Rao and Kleffe (1988,
p. 274).

Example 2. Caliniski and FLacka (2014) analyzed data from a plant protec-
tion experiment. The experiment was carried out in laboratory conditions,
in a growth chamber. Its aim was to evaluate the efficiency of 4 chemical
substances (levels of factor B) applied in 3 concentrations — low, mid and
high (levels of factor A) — to reduce plant damage caused by slugs Arion
lusitanicus. Two of the chosen active substances, metaldehyde and methio-
carb, are currently recommended for the slug control. Methiocarb in mid
concentration is often considered as a standard. In the experiment, discs
of Chinese cabbage leaves were treated with relevant solutions of the stud-
ied chemical compounds (henceforth called “chemicals"), and the amount of
damage caused to them by slugs, given as percentages of their surface areas,
was observed. Each box, as an experimental unit, contained three such discs
and one A. lusitanicus slug placed inside. One camera covering k = 2 boxes
was considered as forming a block of the design. During the experiment,
by = 3 cameras were working simultaneously. Each series of observations
with the use of these 3 cameras was considered as one superblock of the
design. In total, the experiment was composed of a = 8 such series, giving
b = 24. Thus, in the experiment there were n = 48 experimental units,
allowing each of the v = 12 treatments to be replicated r = 4 times.
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The NB design so formulated has a v x b incidence matrix, defined as
N:XIIXB:[Nl1N21N31N41N51N61N71N8],

of the form

WWWWRN NN >
R WN R WN R RWN - O
oo OoO—~OR
CoOO0O—ROROOOO
RFOHROOO0OO0OoOOO
o0 OoOOoOROOR
COoOOHROORrROOOO
OO0 OO

A cococococococo~ROR
SO OH—ROOR
COOHOOrROOOO
OO0 OO
oo OoORRO
CoO0OORFROOOOO
FROO000O00O0OO

ORrRROOOODODOOoOOOoOO
RHORHROOOOOoOOoOOoOOoOO
OHRORrROOOODOOOOO
DO ODDODOOoDOoOO+HOFO
DO OO HOHOODODOOO
RFORROOOOOoOOoOOoOOoO0o
L

0
0
0
0
1
0
1
0
0
0
0
0

— =
PSS OXOTDUR W = .
cCoocoocOoOoOoORRO
CoocOooCOoOoOHRORO
CoO0OoOrROROO0OOO

T
)
@)
@)
@)
@)
—
)
)
—_
)
@)
@)

0
0
0
0
0
1
1
0
0
0
0
0
t

where the rows correspond to the indicated treatment combinations (of the
levels of factors A and B).
The above partition of the matrix IV into the matrices Ny, h = 1,2, ..., 8,

each of three columns, provides the design D described by the incidence

matrix

1 1 0 01 1 0 07
00110011

1 01 01 010

01 010101
110 0 1100

[0 01 1 0011
M = 1 01 01010
01 01 0101
110 01 1 00
00110011

1 01 01 010

L0 1 01 01 0 14

The individual plot observations of the investigated characteristic, or-
dered according to the order of blocks of the design, are given in Table 5.

When analyzing these data, the researcher was particularly interested
in estimating and testing a certain set of contrasts. These can be presented
as certain basic contrasts (see Definition 3.4.1 in Caliniski and Kageyama,
2000)

{dr=cre,i=1,2,..,11}
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Table 5. Observed damage to Chinese cabbage leaf discs (percentages
of surface areas) at 3 concentrations (A) of 4 studied chemicals (B)

Block A B Observ. Block A B Observ. Block A B Observ.
1 11 62.75 9 3 2 14.20 17 21 2.12
1 1 3 7.90 9 3 3 13.50 17 2 4 1.25
2 2 1 1.90 10 1 2 74.00 18 3 1 13.00
2 2 3 1.70 10 1 4 4.90 18 3 4 12.80
3 3 1 12.70 11 2 2 36.25 19 1 2 77.00
3 3 3 13.00 1 2 4 0.80 19 1 3 9.00
4 11 64.55 12 3 2 13.90 20 2 2 38.20
4 1 4 5.50 12 3 4 12.02 20 2 3 2.90
5 2 1 2.78 13 1 1 63.45 21 3 2 15.20
5 2 4 1.35 13 1 3 7.90 21 3 3 13.10
6 3 1 13.70 14 2 1 3.20 22 1 2 75.25
6 3 4 13.00 14 2 3 1.80 22 1 4 5.10
7 1 2 74.95 15 3 1 14.20 23 2 2 38.00
7 1 3 8.40 15 3 3 14.00 23 2 4 1.40
8 2 2 37.55 16 1 1 65.25 24 3 2 14.30
8 2 3 2.40 16 1 4 5.70 24 3 4 13.60

determined by the following vectors, with the corresponding stratum effi-
ciency factors (from Calinski and Lacka, 2014, p. 968):

61213®[ 1,— ,1,1]/f enn=1, €91 =0, €31 =0,
CQZ[ 2, 1,1] [ 1,— 1,1,1] /\/6,812:1, €90 =0, €320=0,
c3=1[0,-1,1'®[-1,-1,1,1]"/v2, 13 =1, e33=0, e33=0,
C4:13®[ 1,1,0, ]\/5/\/5, 614:1/2,824:0, 834:1/2,
C5:13®[0,0,—1, ]/\/5/\/3, 815:1/2, 525:0, 535:1/2,
ce =[-2,1,1'®[-1,1,0,0)'/V/3, €16 =1/2, e96 = 1/2, e36 = 0,
C7 =[-2,1,1) ®[0,0,—1,1)"/v3, e17 =1/2, e97 =1/2, 37 = 0,
=10,-1,1 ®[-1,1,0,0], e18 = 1/2, e98 = 1/2, £33 = 0,
[0, 1,1]’@[ R ]/, 519:1/2, 529:1/2, €39 =0,
co=[-211"® 14/\/6, €1,00 =0, €210 =1, €310 =0,
e = [0,-1,1 ® 14/v2, €111 =0, eo11 =1, €311 =0.

For each of these eleven basic contrasts the BLUE is obtainable by
formula (38), with U7, replaced by ¢}, and the relevant sum of squares,
SS(¢;), follows from (40) with the same replacement.

To simplify the computations it may be useful to calculate first the

vectors

A(X\VAX)t for i=1,2,..,

For this, note that

X\VIX, = o’ X1 X1 +05°

= (01? = 03°)C1+ (03

1¢2X1+‘73 1(In

11.

— ¢ — ¢3) X1

— o3 )C’g + o3 2r,,
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where r = 4,v = 12 and

2 0 -1 -1

Ci=X¢X1=Iso| U 2 =0 ~1 | ofrank,

-1 -1 0 2
2 0 1 1
2 -1 -1
CQ:X&¢2X1:3_1[—1 2 1 |® (1) % % (1] , of rank 6.
-1 -1 2 110 2

With these results it can be checked whether the condition (44) holds for
any pair of the considered contrasts, i.e., condition c;(XﬁV*_le)_lci* =0
for any ¢ # ¢*, and then whether the condition (42), extended to all eleven
basic contrasts, also holds. With these conditions satisfied, one can proceed
to the general ANOVA and to its partition corresponding to the eleven basic
contrasts. Note that the extension of (42) here is of the form

(X X) el (XIViiX ) el T e
HXIVIIX ) el (X VI X) e T
oA (XVIX) T en[e (X VI X)) Ten] ey
=I,—-v'1,1.

If this holds, then
SS(e1) + SS(e2) + ... + SS(e11) = SSy,

with each component on the left obtainable using formula (40), with Uy,

replaced by ¢;. Of course 7 is obtainable by formula (32).

Table 6. Analysis of variance for an experiment in a nested block design
analyzed in Example 2

Source Degrees Sum Mean
of variation of freedom of squares square
Treatments 11 103246.2  9386.018
Residuals 36 36 1

Total 47 103282.2
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Table 7. Analysis of variance for the contrasts considered in Example 2

Source Degrees Sum Mean F P
of freedom of squares square value
Treatments 11 103246.20  9386.02 9386.02 < 0.0001
T 1 38874.34 38874.34  38874.34 < 0.0001
chT 1 32927.98 32927.98  32927.98 < 0.0001
chT 1 2669.24  2669.24 2669.24 < 0.0001
cyT 1 3690.55  3690.55 3690.55 < 0.0001
ciT 1 28.52 28.52 28.52 < 0.0001
cyT 1 214.89 214.89 214.89 < 0.0001
chT 1 26.57 26.57 26.57 < 0.0001
cyT 1 4125.63  4125.63 4125.63 < 0.0001
coT 1 0.69 0.69 0.69 = 0.4107
cloT 1 20526.73 20526.73  20526.73 < 0.0001
T 1 161.06 161.06 161.06 < 0.0001
Residuals 36 36 1
Total 47 103282.20

The critical values, at the 1 percent level of significance, for the approximate
distribution of the above test statistic F', following from (29), are: 2.25 for
11 d.f. and 6.63 for 1 d.f.

The results presented in Tables 6 and 7 were obtained with the use of
the empirical estimates (i.e., based on 67 = 0.23019, 65 = 0.35245 and
63 = 1.53393)

T = [64.037, 75.263, 8.275, 5.325, 2.564, 37.436,
2.107, 1.293, 13.412, 14.388, 13.315, 12.940]

and

T.= [43.174, 54.400, —12.588, —15.538, —18.299, 16.573,
—18.756, —19.570, —7.451, —6.475, —7.548, —7.923],

following the same approach as that applied in Example 1. These esti-
mates also provide the empirical estimates of the considered basic contrasts:
T = —94.596, chT = 87.061, 4T = 24.788, ¢, = 38.436, cfT = —3.379,
ciT = 7.736, ot = 2.721, cyT = —33.896, ¢)T = 0.439, ¢|,7 = —85.056
and c?r = 7.534.
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These results are very close to those presented in Caliniski and facka

(2014, pp. 970-971), obtained by the classical approach, namely by first per-

forming the within-stratum analyses, based on the relevant submodels, and
then combining their results. Here the results are obtainable from a direct

analysis.

Example 3. Ceranka (1983) analyzed data from a plant-breeding field ex-

periment with 25 breeding strains and 2 standard varieties of sunflower
compared in an NB design based on an incidence matrix IN* of the type

with
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1000000010010000000100100
, 0100000001001001000000010
N;=100100100000001001000000011,
00010010000000100100100O00O
100001001001 00000001001000/
[10000000010001000100010007
0100010000000010001000100O0
N%: 0010001000100000000100010O0{,
0001000100010001000000001
|1000010001000100010001000 0
and with

]-s]-;) = [121% : 121’5 . 121/5 : 121’5 . 121’5 . 121%]

It has b = 30 blocks, each of size kK = 7, grouped into a = 6 superblocks,
each of size ng = 35. Note that the design by which the 27 treatments are
arranged into 6 superblocks, denoted by D, is here based on the 27 x 6
incidence matrix

M — Ios 1o 195 105 1o5 1os
| 519 51y H1ly 51y 51y 51y |

The plant trait observed on the experimental units (plots), and taken
here for analysis, is the average diameter of the capitulum (head) in cen-
timeteres. The individual plot observations are presented and analyzed in
Caliniski and Kageyama (2003, Example 7.3.22). These data have already
been analyzed in Caliriski and Siatkowski (2017, Example 2). That analysis,
however, was performed without taking into account the grouping of blocks
into superblocks. Here the analysis is conducted as for an NB design. The
results are presented in Table 8.

Table 8. Analysis of variance for an experiment in a nested block design
analyzed in Example 3

Source Degrees Sum Meane F P value
of variation of freedom  of squares square
Treatments 26 93.2401 3.5862 3.5862 < 0.0001
Residuals 183 183 1

Total 209 276.2401
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The critical value, at the 1 percent level of significance, for the approximate
distribution of the above test statistic F' , following from (29), is here 1.76
for 26 d.f.

The results presented in Table 8 were obtained with the use of the
empirical estimates (i.e., based on 67 = 0.91939, 63 = 2.03387 and 63 =
201.50110)

7 = [15.552, 15.808, 15.099, 15.627, 16.347, 15.725, 15.426,
15.747, 16.025, 15.290, 16.418, 15.454, 15.430, 15.664,
15.591, 15.811, 15.300, 16.564, 15.473, 17.628, 14.937,
15.211, 14.618, 14.678, 14.326, 14.690, 15.7801'

T.= 10.063, 0.319, —0.390, 0.138, 0.858, 0.237, —0.062,
0.259, 0.537, —0.198, 0.929, —0.034, —0.058, 0.176,
0.102, 0.322, —0.189, 1.076, —0.015, 2.140, —0.552,
—0.277, —0.871, —0.811, —1.163, —0.799, 0.291],

following the same approach as that applied in Example 1.

It may be interesting to note that the test statistic F is here slightly
larger than in Example 2 of the previous paper (Calinski and Siatkowski,
2017), where the grouping of blocks into superblocks is ignored.

7. Concluding remarks

The present paper is the second in a series concerning a new approach to the
analysis of experiments with the OBS property. The first paper in this series,
by the same authors (Calinski and Siatkowski, 2017), concerns experiments
conducted in proper block designs. Here the new approach is applied to
experiments in nested block designs that induce the OBS property.

Exactly as in the first work, it appears that when the unknown stratum
variances within the covariance (dispersion) matrix V, given in (3), are
replaced by their estimates, obtained from the estimation procedure sug-
gested by Nelder (1968), the residual sum of squares SSp is reduced to its
d.f., that is, its expectation. This result is obtainable due to the proposed
new approach to the analysis of experimental data.

The indicated result, presented in Section 3, follows from the use of a
covariance matrix V' not in the form

V = oilgy + (03/01) ¢y + (03/0%) s + (07 /1) ps] = of F  (say)

(appearing in the general Gauss—Markov model), as usually applied in the
literature (as recalled by Kala, 2017), but in its original form V = o3¢, +
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03¢y + 03 + 03¢,. This ensures that E(SSg) = n — v, as follows from
(19). As a consequence of this application, the test statistic (13) is reduced
to the form (29), i.e., to the estimated treatment mean square, MSy =
§§’V /(v — 1). This can be seen as an advantage, particularly with regard
to the approximation of the relevant distribution, indicated at the end of
Section 5.

Another feature of the proposed approach relates to simplification of the
main analytical procedures, as presented in Section 4. One of the resulting
advantages is the reduction of the number of stratum variances involved,
from four to three, that is, to 07, 03 and o3 only. This substantially simplifies
the computations.

However, as can be seen from the examples analyzed in Section 6, the
main advantage of the proposed approach is the fact that the ANOVA
results are obtainable directly, not by first performing some partial analyses,
under relevant stratum submodels, and then combining their results (as is
done in most of the relevant literature).

The indicated advantages are similar to those presented in the first pa-
per in the series, planned for different classes of designs inducing the OBS
property.

Finally, returning to the examples presented in Section 6, it may be
noted that the design considered in Example 1 can be regarded as a split-
plot type design. On the other hand, the design applied in Example 3, when
restricted to the part represented by the incidence matrix IN, can be seen as
a resolvable block type design. Because these two types of design are often
used in practice, it may be interesting to devote to them separate papers in
the present series.
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APPENDIX

Appendix 1

For formula (12) one has first to show that X}V ~' X can be taken as a g-inverse
of D(7.) as given in (11), i.e., that the equality

(I, —n "7\ (X VX)) I, —n 1)) X VX, (T,
—n ) (X VX)) TN I, —nT i)
= (I, —n "1, (X, VX)) YT, —n1rl)
holds. For this, it is sufficient to consider the equalities
X\VIX (I, -n'1,0) =T, —n'r1))X,V'X; and
(I, —n 'r1)(I, —n"trl) = (I, —n"'rl)).
The second equality is obvious. To prove the first, one may use the equalities
X (I, —n'1,0)=(I,-n""1,1,)X; and
vI,-n"1,1)=IT,-n11,1)V
which can easily be checked remembering that X1, = 1,, and 1/, X; = 7/, and
also recalling the properties of the matrices ¢, ¢4, ¢5 and ¢, in formula (3).
Now, with X! V™' X as a g-inverse of D(7,), the equality (12) follows, which
can easily be checked noting that (I, —n~11,7')%, = 7..
Appendix 2

For formula (13) note that the sum of squares SSy can, on account of (8) and the
relation 7, = (I, — n~'1,7')7, be written as

SSy =y VX (X\VX)'I, - n 1) X VTIX (I,
—n 1, ) (X[ VTIX) T X VT Yy,
which, by the equalities
X\ VX (I, —n 1,7/ (X VX)) ' =1,-n" 1, and
(I, —n ') (X[ VTIX) ™ = (X{VTIXy) T T, —nlrl)
(see Appendix 1), can be reduced to the form in (14). As to the sum of squares
SSg, its formula (15) follows directly from (13) on account of (4).
Appendix 3

For the formulae in (30) note that, using the well-known formula

(A+BCD)'=A"'-A"'B(C"'+DA'B)"'DA™,
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one can write
vi=v '-v 'n 1,16} -, +n 11,1,V 1,1 ) 1,1 VI
from which
X\V1X, =X\ V'X, - XV 'n 11,1, [(07 - 02) I,
+n 11,1,V 01,1 ) e, VX
= X\VX, - X\ Vv 'X1,n 1 [(0? - 02) T,
+n 11,1 XV IX 1,07 ) I, X V—1X1
= (X VX)) 1,1 (02 — o2)n 1, 1))t
= (X VI X)) 4 (0f —of)nT'1,1] 7!

Taking the inverse of this, one obtains the formula (31). From (30) it also follows
that

X\ VX, =X\ V'X, + (0,2 — o3 ))n"trr/,

due to the relation 1/, X = 7. Furthermore, with these results the equality (32)
can be proved, proceeding as follows:

Fo= (T, —n 1,7 (X VTIX) I X VT y

= (I, —n 1,7 X\ VX)) I X\ Vy

= (I, —n "1,7)I, —n 1,7 (X VX)XV y
=T, —n 1,7 ) (X VX)) (I —n 1)) XV ly
=( (
= (

I, —n 1,7\ (X VX)X (I, —n 1,1,V ly
I, —n_ll )XV IIEX )T X (T, -0, 1) [V
+ (o4 *03 3 n 1,1y

=T, —n "1, X\ VX)X VI T, - 0,1y,

because (I, —n~'r1)X| = X'(I,, — n~'1,1,) and (I, — n~'1,1,)V;' =
V. '(I,—n"'1,1,), as can easily be checked (see also Appendix 1).

Appendix 4

Formulae (34) and (35) are to be shown to be equivalent to formulae (14) and (15)
respectively. To prove this, it may be helpful first to note the following equalities,
which can easily be checked (see also Appendices 1 and 3):
(X VX)) NI, —niel)) = (X VX)) NI, - ntrl),
Xi(I,-n"1 r’) = (I, -n"'1,1,) X1,
(I, —n"'r1)X| = X|(I, —n"'1,1),
Vi, -n"1,1,) =V, (I, —n'1,1,),
(In - nillnlg)vil = (In - nilln]-/n)v:la
v (I, -n""1,1)) = (I, —n '1,1,)V "
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With these observations, it is easy to proceed as follows:

SSy =y’ VX (I, —n 1,7 ) (X VX)) M I, —n r1)) XV ly
=y VIX (I, —n 1,7 X\ VX)) I, —n r1) XV ly
=o'V I, —n 1,1 X (X V' X)) ' X|(I, —n'1,1,))V 1y
=y/(I,—n ', 1)V ' X (X VI X)X\ VT, —n1,1)y,
which, with y, = (I,, —n~11,1/))y, is equivalent to the formula (34).
Now, considering formula (15), first note (recalling Appendix 1) that
v'-v X, (X, vixX) x| v inTl1, 1)
=V a1, - VIIX (X VTIX) T X Vi 1,1,
=V i, 1, - VX (X VTIX ) TIX VX 1,
=V a1, -V Xi1n ', =V e 1,1, -V inT 1,1, = 0.

With this result, formula (15) can be written as

SSr =y [V! X (XWVTIX)TIX V
=y [V I-VvIiX (X, VX)) ' X\ VI, -n11,1)y
=4/ [VII-VvIiX (X\V X)X\ v I, -n11 1’)(1 —n11,1)y
=y [V I, -n"1,1,) -V X, (X, VX)X,V (T, -n'1,1)]y.
=y [(I, —n 1, 1)V -V X (X\VIX ) X\(I, —n'1,1,)V y,
=y (L, —n L1V - VIIX(X VX)) T X (T, -0 1,1) Vi y,
=/ [(I,—n'1,1)V ! - —1X (X VXY I, -nlr1) X\ V] ]
=y [(In —n""1,1,)V ' — (X/1V;1X1) YTy —n” rli))le* ly.
=y'[(In — ”_11711;1)‘/:1 IXI(IU - n_l1UT/)(X/1V:1X1)_1X/1V;1]y*
=y (L, —n L1V - VT, -0 ' L1 X0 (X VX)) T XV y,
=y [y —n 'L,V = (I, —n 'L, 1) VI X (X VI X)) T XV y,

=y [V - VIX(XIVI X)X V] .,
which is equivalent to (35).

Appendix 5
For formula (41) note that, from (40),

SS(Ua) +SS(Ug) = #{UA[ULNX |V X)) 'UA U
+ UslUp(X1 V' X1) 'Us] Ui}t
=7, —n ' rU){UAUNX |V IX)TIUA U
+ Up|Ux(X |V IX ) WU URYT, — n'1,7")7,
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which, because U\ 1, = 0 = Ug1,, reduces to
SS(Ua) +SS(Us) = T {UA[UL(X V' X1) UL U)
+ Up[Up(X V' X1) U] Ug}s.

On the other hand, from the equivalence of SSy in (13) and (34), one can write
(also from Appendix 3) that

<P

SSy =+ X\ VX7, =+ (I, —n 'r1)) X\ VX (I, —n " '1,0)
= +(I, —n 'r1) X\ V' X (I, — n 1,07

Hence, for any 7, the equality (41) holds if and only if

UalUN(XVIX) UL U + UslUp(X1 V' X1) 'Us] U
=T, —n'r1) X\ VI X (I, —n " '1,0)
= X\ VX ,(I,—n 11,7,

because (I, —n~'r1)X |V 'X, = X,V ' X, (I, — n~'1,7"). Now, premulti-
plying by (X, V!X )~!, one obtains the condition (42).



