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We consider classical growth curve model in the form

Yn×p = Xn×mBm×rZr×p + εn×p, Eε = 0, var vec(ε) = Σp×p ⊗ In,

X being an ANOVA design matrix and Z being a regression design matrix, where
Σ = θ1G+ θ2ww

′, G ≥ 0, w ∈ R(G).
We study and compare properties of three different proposed estimators of the

variance parameters θ1 and θ2 (see [1], [3], [2]).
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SR 1/0073/15.

References

[1] Khatri, C.G. (1973). Testing some covariance structures under a growth curve
model. Journal of Multivariate Analysis 3, 102 – 116.

[2] Ye, R.-D. and Wang, S.-G. (2009). Estimating parameters in extended growth
curve model with special covariance structures. Journal of Statistical Planning
and Inference 139, 2746 – 2756.
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