
ST 705 Linear models and variance components

Homework problem set 6

February 13, 2024

1. Monahan exercise 2.11.

2. Monahan exercise 2.12.

3. Monahan exercise 2.14.

4. Monahan exercise 2.22.

5. Monahan exercise 2.23.

6. Monahan exercise 2.24.

7. Let X ∈ Rn×p and u ∈ col(X). Show that

{β : Xβ = u} = {β : β = Xgu+ (Ip −XgX)z for some z ∈ Rp}.
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