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}/0 = XoBZ() + €0,
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E(Vec(e)Vec'(g0)) = ARV,
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Y = XBZ + ¢,

M - E(Vec(e1)) =0, (1.4)
V(Vec(er)) = A® Xy,
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E(Vec(eg)) =0, (1.5)
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tr(F'Y), B F 8 Vec(F) = Vec(Fy) + (Nzigx — Po)M, XB M BEER ng 4EmiE,
G=Nygx(A®%)? , Vee(Fy) = (T~ =T~ (2@ X)Q  (Z@ X')T~)(A®V1)Vec(A) + T~ (Z'®
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{ (Zo @ X{)Vec(A) = (Z @ X")Vec(F),
Vec' (F — Fy)(A @ ¥1)Vec(F — Fy) = 0.
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Vec(F — Fy) = Nz/gx Vec(F — Fp), (2.1)
X
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= Ve (F — Fy)Nzox (A ® £1)Nzigx Vec(F — Fp).
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Ved' (F — Fy)G = 0. (2.2)
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Ved' (F — Fy) = Ved (F — Fy)Nzigx = Vec'(F — Fo)(Ngrox — Pa).
Bp
Vec(F) = Vee(Fy) + (Nzigx — Pa)Vec(F — Fy) = Vec(Fy) + (Nzox — Po)M.
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k= E((tr(C'Y) — tr(A'Y))) tr(DpY)), AU k<0 (F k>0, Bt —Do & Do, BIfE R & <0
HITEIE). Fl D = bDo AR (2.4) 2, M (2.4) AHAER b —P K =I0=, T—IRIRECH
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E((t(TyY) — te(A'Y)Y (12(T3Y) — tx(A'Y)))
< B((tr(C'Y) — tr(A'Yp)) (t2(CY ) — tr(A'Yy))),
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(1) Nzgx(A® X)Vec(Fy) = Nzigx (A ® V)Vec(A);

(2) Nzgx(A®X)(Nzgx — Pg) =0.
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Yo = XoBZy + €,
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WRHAE My T BLUP.
b, liiE 2.2 MG 2.0 ATANTERTE My T tr(A’Yo) By BLUP 24

d(Y) = tr(F}Y),
Hr Fo W2
Vec(Fo) =T~ —T (Z' @ X)Q™ (Z @ X")T™)(A ® V)Vec(A)+
T™(Z'® X)Q (Zo ® X()Vec(A),
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Robustness of Optimal Prediction in the General Growth Curve Model

YUAN Quan-long, ZHANG Zhu-hong
(Department of Mathematics, Guizhou University, Guizhou 550025, China )

Abstract: Robustness of the best linear unbiased predictor in the general growth curve model is inves-
tigated. Necessary and sufficient conditions for the predictor of linear predictable variable to be robust
with respect to covariance matrices are obtained.

Key words: growth curve model; linear predictable variable; best linear unbiased predictor; robustness.



