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INVARIANT NORMAL MODELS WITH RECURSIVE
GRAPHICAL MARKOV STRUCTURE

By JESPER MADSEN
University of Copenhagen

An extension of the class of GS-LCI normal models introduced by
Andersson and Madsen is defined and studied. The models are defined
in terms of symmetry restrictions given by a finite group and conditional
independence restrictions given by an acyclic directed graph. Maximum
likelihood estimation of the parameters in the models is discussed.

1. Introduction. Andersson and Madsen (1998) [referred to hereafter as
AM (1998)] introduced a class of normal models combining group symmetry
(GS) restrictions and conditional independence (CI) restrictions, the so-called
GS-LCI models. In the present paper we define and study a larger class of
normal models with GS and CI restrictions, the GS-ADG models, extending
the GS-LCI models in the following two ways:

1. The CI restrictions are given by an acyclic directed graph (ADG) instead of
a finite distributive lattice as in the case of the GS-LCI models. This exten-
sion is straightforward since the class of normal models with CI restric-
tions given by ADGs in a natural way extends the normal models with CI
restrictions given by finite distributive lattices [see Andersson and Perlman
(1998), Remark 4.1].

2. The condition on the interplay between the GS and the CI restrictions is
relaxed such that GS restrictions between variables that appear in the CI
restrictions are allowed. In the case of the GS-LCI models, GS restrictions
are only allowed to operate within each of the multivariate variables that
appear in the CI restrictions [see AM (1998), Section 2.4], and clearly, this
condition is restrictive. A simple example of a GS-ADG model which is not a
GS-LCI model due to this condition is where we consider a trivariate normal
distributed variable (x,, x3, x,) with the CI restriction that x;, and x, are
conditionally independent given x,, and the GS restriction that (x,, x;, x,)
has the same distribution as (x,, x., x;). A possible application of this model
could be where x,, x5, x, are measurements of some variable on objects
a, b, ¢, where b and ¢ are symmetric (= interchangable in the sense that
labeling of the two is arbitrary) and connected to each other only through
a. The ML estimation properties of this example were discussed in detail
in AM (1998), Example 6.1. A generalization to the multivariate case is
presented in Examples 6.1 and 7.1 of this paper.
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Hylleberg, Jensen and @rnbgl (1993) combine GS restrictions given by a
subgroup of permutations with CI restrictions given by an undirected graph.
Andersen, Hgjbjerre, Sgrensen and Eriksen (1995) combine the special sym-
metry given by the complex numbers; that is, the GS condition given by the
group {+1, i}, with the CI restrictions given by an undirected graph. In both
cases the models become special cases of the GS-ADG models when the graph
considered is decomposable; however, these are not special cases of the GS-
LCI models. When the graph is not decomposable, results on ML estimation
similar to those presented in this paper (Theorem 7.1, Proposition 7.2) cannot
be obtained in general.

The GS-ADG models seem to have statistical properties very similar to the
GS-LCI models. In this paper we consider the problem of maximum likelihood
(ML) estimation.

The general definition of the GS-ADG models is given in Section 6, and
some fundamental properties of the models are listed. In particular we obtain
an interpretation of the models in terms of certain symmetry restrictions on
the conditional covariances and regression coefficients (Theorem 6.1).

In Section 7 a generalization of Theorem 3.1 in AM (1998) is presented. This
means that we give a necessary and sufficient condition for the existence and
uniqueness of the ML estimator for a fixed observation x € R! together with
an almost explicit expression for the ML estimator (Theorem 7.1). Moreover, a
generalization of Proposition 3.2 in AM (1998) is obtained; that is, it is shown
that either the ML estimator exists and is unique with probability 1, or else,
it does not exist or it is not unique (Proposition 7.2).

The basic notation used in this paper is similar to that of AM (1998) and
is explained in Section 2. In Section 3, which is an extract of Section 2 in
Andersson and Perlman (1998) [hereafter AP (1998)], the notation and con-
cepts of acyclic directed graphs are described. A short introduction to normal
models with GS restrictions (GS models) is given in Section 4. This section
is a copy of Section 2.2 of AM (1998). In Section 3 we give an introduction to
normal models with CI restrictions given by ADGs (ADG models). This section
is based on definitions and results from Sections 4, 7 and 10 of AP (1998).

2. Notation. Let I be a finite index set and let R! be the vector space
of all families x = (x; | i € I) of real numbers indexed by I. We define
R? = {0}. For K C I, denote by xx the canonical projection of x on RX; that
is, xg = (x; | i € K) e RE.

Let J be (another) finite index set, and let M(I x J) = R’*? denote the
vector space of all I x J matrices. The algebra M(I x I) is denoted by M(I).
For A e M(I x J) let A’ € M(J x I) denote the transposed matrix. The group
of all nonsingular I x I matrices, the group of all orthogonal I x I matrices,
the cone of all positive semidefinite I x I matrices, and the cone of all positive
definite I x I matrices are denoted by GL(I), O(I), PS(I) and P(I), respectively.
The I x I identity matrix is denoted by 1;.

For A =(a; | (i,i’) e I xI)e M(I) and L, K C I, let Ay denote the
L x K submatrix of A; that is, A;x = (a;y | (i,7') € L x K) € M(L x K).
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Let A} denote (Arg). Note that A}, = (A')gr. The submatrix Agg is
denoted by Ag. If Ay is nonsingular, then A" denotes the inverse matrix
(Ag) L.
For a covariance matrix 3 € P(I) and disjoint subsets L, K of I, we define
the corresponding conditional covariance 3;.x = 3; — 3, xS Skr € P(L).
For ¢ € RT and 3 € P(I) let N(¢,3) denote the normal distribution on R?
with expectation ¢ and covariance matrix 2. Let N(2) denote N(O0, X).

3. Acyclic digraphs (ADGs). A directed graph (digraph) D is a pair
(V, E) where V is a finite set (the set of vertices) and E C V x V is a binary
relation (the set of directed edges) such that

Vu,ve Vi(u,v)e E= (v,u) € E.

For u, v € V we write © — v whenever (¢, v) € E, and we write u <vifu — v
or if there exists vy, ...,v; € V, where k € N, such thatu - v; —» -+ - v, —
v. The hereby defined relation < on V is transitive.

An acyclic directed graph (ADG) is a directed graph D = (V, E) with the
property that v £ v for all v € V. In this case the relation < on V given by
u<vifandonly ifu <voru=v,u,v e V,is a partial ordering on V; that
is, it is reflexive, antisymmetric and transitive.

For an ADG D = (V, E) and v € V we define pa(v) ={u € V | u — v} (the
parents of v), de(v) = {u € V | v < u} (the descendants of v) and nd(v) = {u €
V | v £ u} (the nondescendants of v).

Let D; = (V4, E;) and Dy = (Vg4, E,) be two ADGs. A mapping f: V; —
V, is called an ADG homomorphism if u; - vy = f(u;) — f(vy) for all
uq, vy € V4. Usually we write f: D; — D, for such an ADG homomorphism.
For an ADG D = (V, E), the set of all bijective ADG homomorphisms D — D
is denoted by Aut(D).

4. The group symmetry model. Let I be a finite index set, G a finite
group and p: G — O(I) an orthogonal group representation of G on R’; that
is, p(1) = 1; and p(g182) = p(81)p(82) for all g;, g5 € G. Let My(I) denote
the subalgebra of all matrices A € M(I) that commute with p(G); that is,
Ap(g) = p(g)A for all g € G. The group of all nonsingular matrices, the
cone of all positive semidefinite matrices and the cone of all positive definite
matrices in Mg(I) are denoted by GLg(I), PSg(I), and Py (1), respectively.
Note that % € PS;(I) if and only if 3 € PS(I) and ¥ is G-invariant; that is,
p(g)2p(g) = 2. The statistical model

(4.1) (N(Z) |2 € Pg(I))

with observation space R! and parameter space P;(I) is called the group
symmetry (GS) model given by G. An algebraic theory containing a complete
solution to the likelihood inference problem for these models was developed
by Andersson, Brgns and Jensen in the years 1972-1985. A summary of the
basic theory together with a complete list of references is given in AM (1998),
Appendix A.
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The smoothing (= averaging) mapping
$§: PS(I) — PSg(I)

S ﬁ S(p(£)S,(g) | & < G).

is fundamental for likelihood inference for group symmetry models. In fact,
#%(xx') becomes, under a certain regularity condition, the unique maximum
likelihood estimator of 3 € Py(I) based on the random observation x € R’.
When, I, G or both are subsumed we denote ¢IIG by ¢, ; and i respectively.

5. Normal ADG models. Let D = (V, E) denote an ADG (cf. Section 3)
and let I,, v € V, denote nonempty finite index sets. We define the (entire)
index set to be

(5.1) I=UI,|veV),

and for any subset A of V we define I, = U(I, | v € A). Furthermore, for
v € V, define the following three subsets of I:

(4.2)

[v]=1,, (v) = Ipa(v)ﬂ (U) = Ind(v)\pa(v)
(cf. Section 3). A covariance matrix 3 € P([]) is said to have conditional inde-
pendence (CD) restrictions wrt D if and only if for every v € V, x,) and x(,
are conditional independent given x,, [in short: x[,; L x(, | %(,] whenever

x € R! follows N(2). The set of all such covariance matrices is denoted by
Pp(I). The statistical model

(5.2) (N(Z) |2 €Pp(D))

with observation space R! and parameter space Pp(I) is called the normal
ADG model determined by D; compare AP (1998), Section 6.

Let A € M(I). For u,ve V,let Af, ,; and A, ) denote A, and Ay,
respectively. For v € V, A, and A, then denotes A, ,) and A, ., respec-
tively (cf. Section 2). For u, v € V'let A}, ) and A, ) denote A,y and A )
respectively, and similarly for convenience let A, and A, denote A, and
A )[v]> Tespectively. For v € V, we thus have

App Ap
M= (2 40))

where A, € M([v]), Ay € M([v]x(v)), Ay € M({v) x[v]), and A, € M((v)).
Furthermore, define the vector space Mp(I) € M(I) by A € Mp(I) if and only
if Ay, ) = 0 for all u,v € V where v # u and v ¢ pa(u) [cf. AP (1998),
Section 10].

For a covariance matrix X € P(I) and v € V we use the short notation %,
for the corresponding conditional covariance ).,y € P([v]) (cf. Section 2). The
family of matrices

((2[1))2@1), z[v],) lve V) e x(M([v] x (v)) x P([v]) | v € V)
is called the family of D-parameters of 3, € P(I) [cf. AP (1998), Definition 4.1].
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In the solution to the likelihood inference problems for the model (5.2),
the family of D-parameters plays an important role since both the likelihood
function (LF) and the parameter space (PS) factorizes into products of LFs
and PSs for simple MANOVA models indexed by V. The factor corresponding
to v € V is equivalent to the MANOVA model on the sample space R[*! given
by the mean value subspace

{R[v)x(v) | R[v) € M([U] X (U))},

where x,, € R"), and the covariance matrix A(,) = 3,}. € P([v]). [For a brief
review of the MANOVA model, see AP (1998), Section 6.] This fact follows
from the following three fundamental results for normal ADG models:

1. The mapping
Pp(I) - x(M([o] x (1)) x P([v]) | v € V)
PIFES ((E[wz@%, E[v]) I [2SS V),
is bijective [AP (1998), Proposition 4.1].
2. 3 € Pp(1) if and only if
(5.3) tr(E 7 ea’) = Y (trCp (2 — 2 22w -)) [ve V),
for all x € R’ [AP (1998), Proposition 4.2].
3. For 2 € Pp(1),
(5.4) det(X) = [[(det(Z(,.) [v e V)
[AP (1998), Proposition 4.2].
We notice, that (2) could equivalently be stated as
4. 3 € Pp(1) if and only if

5.5) tr(E’IS) = Z(tr(E[_U%(S[U] - S[U>E<_vl>2(v]
=220+ 2 2 S Ze)) [v e V),
for all S € PS(1).

Another important property of the normal ADG models which we shall use
is the following:

5. The mapping
Mp(I) — x(M([v] x (v)) x M([v]) [ v € V)
A ((A[v)5 A[v]) I v e V)
is bijective [AP (1998), (10.4)].



INVARIANT GRAPHICAL MARKOV MODELS 1155

6. Normal GS-ADG models. Let I be a finite set, D = (V, E) an ADG,
and let I = U(I, | v € V) be a partitioning of I in nonempty finite index sets
I,, veV (cf Section 5).

Let G be a finite group and p: G — O(I) an orthogonal group representation
of G on R!. We denote by P p(I) the intersection Pg(I) N Pp(I); that is,
Ps p(I) is the set of covariance matrices with both GS restrictions given by
G and CI restrictions given by D.

The corresponding normal statistical model with observation space R! is
thus

(6.1) (N |2 e Ps p(1)).
Now let
G — Aut(D),
(6.2)
g (vi> gv),

be a representation of G on D; that is, (g,g9)v = g1(g2v) and egv = v for all
g1, 89 € G and v € V, where e; denotes the one-element in G.

We have thus introduced two different representations of the group G, one
on R! and one on D. This is done in order to specify the restriction on the inter-
play between the GS restrictions and the CI restrictions used in the definition
of the GS-ADG model (cf. Lemma 6.1 and Definition 6.1 below).

LEMMA 6.1. For g € G the following conditions are equivalent:

D VxeRIVveV:x,=0= (p(g)x)z =0;
(i) VeeR VoeV: (p(8)%)(gu) = P(&)1 v, v)¥[0]5
(i) Yu,ve Viu#gv= p(g)y, . =0

PROOF. (ii) = (i) is trivial. To show (iii) = (ii), let x € R and v € V. Then
(p(g)x)[gv] = Z(p(g)[gv, u]X[u] lueV)= p(g)[gv, v]¥[v]

To show (i) = (iii), consider u, v € V with u # gv and choose x € R! such that
xp;p = 0 for £ € V where ¢ # v,

P(g)[u, v]X[v] = Z(p(g)[u,t]x[t] |teV)= (P(g)x)[u] = (P(g)x)[g(g—lu)] =0,

where the last equation follows by assumption since g 'u # v and hence
x[g-1,) = 0. The assertion now follows since the choice of x[,; € Rl was
arbitrary. O

DEFINITION 6.1. Under the assumption that the three equivalent condi-
tions of Lemma 6.1 hold for all g € G, the model (6.1) is called the normal
GS-ADG model determined by G and D.

For the remainder of the section we shall assume that the three equivalent
conditions of Lemma 6.1 hold.
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REMARK 6.1. It follows from (iii) of Lemma 6.1, that

(6.3) P(8)(gv, v) = P(&)(go,v) = 0

for all g € G and v € V. From the fact that the CI-conditions given by a
finite lattice (ring) of subsets of the index set I equivalently can be given by a
transitive ADG [see Andersson, Madigan, Perlman and Triggs (1995a, b)], it
then follows that the GS-LCI models [cf. AM (1998), Section 2.4] correspond
to the special case of the GS-ADG models where D is transitive and (6.2) is
trivial; that is, gv = v for all g € G and v € V. (The latter condition implies
that the GS-restrictions only operate inside each of the multivariate nodes.)

REMARK 6.2. Another special case is where the GS-restrictions are given
only by the permutations (6.2) of the nodes in D. This means that in (5.1)
we assume [, = I, for all g € G and v € V, in which case (6.2) induces
a representation p of G on R! simply by permutation of the (multivariate)
variables according to the permutation of the nodes in the graph; that is,

p(&)(x, [v e V)= (2 [V EV),
for ge Gand x = (x, | v e V) e Rl = x(R!» | v € v).

The formulas (6.4)—(6.17) below are fundamental and used several times in

calculations further on in the paper.
Let g€ G, u,veV,and A € M(I). We have by (ii) of Lemma 6.1 that

(6.4) (P(8)A)gu, v) = P(&)gu, uALu. o>
and hence also
(6.5) (Ap(&) v, gu1 = App, u1P(&){gu, u)-

From the fact that p(g~!) = p(g)~! = p(g), we get from (6.4) replacing g by
g ! and u by gv, that

(6.6) l[v] = p(g)[gv, v]p(g)[gv, v]*

Since (u) = U([u'] | «’ € pa(u)) and (v) = U([v'] | v € pa(v)), we similarly
obtain the identities

(6.7) (P(8)%)(g0) = P(&) (g0, )% (v)>

(6.8) (P(8)A)(gu, vy = P(&)(gu, uyAu, v}
(6.9) (Ap(8)) o, guy = A, u)P(&) gu uy>
(6.10) Ly = P(8) g0, 0)P(8) (v, v)>
(6.11) (P(8)A)gu, v) = P(8)1qu, uy Au, v)
and

(6.12) (Ap(8) o, guy = Ao uyP(8)(gu, uy

respectively.
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Let 3 € P(I), v e V and g € G. From (6.8) and (6.9), it follows that

(p(g)zp(g)/)(gw = p(g)(gv, v)z(v)p(g),(gv, v)?
and then by (6.10),

(6.13) (p(g)Ep(g)’)(;,lw = p(g)(gv, U)E(ivl)p(g)/(gv, v)*
From (6.11) and (6.12) we get that
(6.14) (P(g)zp(g)/)[gw = p(g)[gv, U]E[U)p(g)/(gu, e

and then by (6.13) and (6.10),

(6.15)  (p(2)2p(2) )1gu)(P(2)2P(8)) 4n) = P(&)1go, 01210 X 10) P(&) g0, -
In a similar way we obtain the equations

(6.16) (P(8)Zp(8) )i gv1- = P(8)gv, v12(01-P(8)[ g, v]*

(6.17) (p(8)2p(8) )igu) = P(&)1gv, 12101 P(8){gv. o]

We shall now give a characterization of the GS-ADG models in terms of cer-
tain invariance restrictions on the D-parameters (cf. Section 5). The charac-
terization is given in Theorem 6.1 and uses Proposition 6.1 and Definition 6.2
below.

PROPOSITION 6.1. If % € Pp(I) and g € G, then p(g)2p(g) € Pp(I).

PrROOF. Let 3 € Ppy(I), g € G and x € R!. We show that (5.3) holds for
p(&)2p(g)'. Thus

tr((p(g)2p(g)) " xx’)
= tr(E M (p(g ")x)(p(g H)x))
= > (trC1((p(g X)) — 2y 2 (p(& X)) () [v e V)
= Z(tr(zﬁ.(P(g_l)[u,gv]x[gv] - z[v>2<_v1>ﬁ(g_1)<v, )X (g)(-)) [veV)
= 2 (tr((p(2)2p(8) ) gu (X (g0
— (p(£)20(8))1g0)(P()2P(8) ) guy X (g0))(--)) |V € V)
= Y (tr((p(2)2p(8) )} (%)
— (p(2)2p(&) )1y (P(2)2p(8) )i j 2w -)) v € V),

where the second equality is just (5.3), the third follows from (ii) of Lemma 6.1
and (6.7), the fourth follows from (6.15), (6.17), (6.6) and the fact that p(g~!) =
p(g)™t = p(g), and the fifth since the mapping V — V(v — gv) is
one-to-one. O
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DEFINITION 6.2. (i) The family
(R[U> [veV)e x(M(Jv] x (v))|veV)
is called invariant wrt G if and only if

R[gv) = p(g)[gv, U]R[U>P(§)/<gv, )’

forallve Vand g € G.
(i1) The family

A lveV)ex(M([v]) [veV)
is called invariant wrt G if and only if

Ago) = p(g)[gv, U]A[U]P(g)fgv, o]’

forallve Vand g €G.

(ii)) If both (R, | v € V) € x(M([v] x (v)) | v e V)and (A, |ve V) e
x(M([v]) | v € V) are invariant wrt G, then the family ((R,), Ar,)) [v e V) is
called invariant wrt G.

THEOREM 6.1. The mapping > + ((E[U@(Ul), 3) | v e V)lef (1) of
Section 5] constitutes a one-to-one correspondence between Pg (1) and fami-
lies of D-parameters which are invariant wrt G.

PrOOF. Let 3 € Pp(I) and g € G. By (1) of Section 5, Proposition 6.1,
and the fact that the mapping V — V(v — gv) is one-to-one, it follows that
3 = p(g)3p(g) if and only if

z[ng(;}v) = (P(g)zp(g)/)[gw(P(g)zp(g)/)(}lv)

and

(g0t = (p(2)2p(8) )igo-

for all v € V. The theorem now follows since the right-hand side of these
equations are given by (6.15) and (6.16), respectively. O

Theorem 6.1 states that the GS-ADG model can be interpreted in terms of
invariance restrictions on the D-parameters. In words, these restrictions imply
that vertices which are equivalent under the action (6.2) have D-parameters
which are one-to-one functions of each other. Hence, the D-parameters are
not variation independent in general, which is the case for the GS-LCI models
[cf. AM, Theorem 2.1]. Furthermore, Theorem 6.1 implies that there may be
certain invariance restrictions on each of the marginal D-parameters. In order
to characterize these restrictions further, we need the following definition. (The
characterization is important and used to state and prove our main result on
maximum likelihood estimation, Theorem 7.1.)
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DEFINITION 6.3. For v € V, let G, denote the isotropy group corresponding
to the action (6.2), that is,

G,={geG|gv=r}

Furthermore, denote by M ([v] x (v)) the vector space of all [v] x (v) matrices
Ry, satisfying that p(g)[v]R[v>p(g)/<v> = Ry, for all g € G,, and by Pg ([v]) the
cone of all [v] x [v] covariance matrices Ay, satisfying that p(g),1Ap(8)[,) =
A for all g € G,.

For v € V and X € Pg p(I), it is now easily verified that the invariance
restrictions of the marginal D-parameters R, = E[U>E<_U1> and A, = 2, (cf.

Theorem 6.1) are given as Ry, € Mg ([v] x (v)) and Ay, € Pg, ([v]).

REMARK 6.3. In the case where (6.2) is trivial (c¢f. Remark 6.1), we have
G, = G for all v € V, and hence all invariance restrictions on the
D-parameters (cf. Theorem 6.1) are given as Ry, € Mg([v] x (v)), and Ay, €
Ps([v]), v € V, that is, the restrictions are given only in terms of addi-
tional restrictions on each of the marginal D-parameters [compare AM (1998),
Theorem 2.1].

REMARK 6.4. The opposite (dual) case of the one in Remark 6.3 is where the
representation of G, on RI"] (= subrepresentation of p) is trivial for all v € V.
In this case, the invariance restrictions on the D-parameters (cf. Theorem 6.1)
are given as

Ry, = P(g)[u, v]R[v>P(g)/(u,v>7 Ay = P(g)[u,u]A[u]P(g){u, o]

for all u,v € V and g € G where u # v and u = gv; that is, the restric-
tions are all given in terms of one-to-one relations between some of the D-
parameters. In particular for v € V, the marginal D-parameters R,y and Ay
are unrestricted.

Many, but not all, of the special cases mentioned in Remark 6.2 are of this
type (cf. Examples 6.1-6.4 below).

A series of seven simple examples will illustrate the result obtained in
Theorem 6.1. In Examples 6.1-6.4 the restrictions are given as in Remark 6.2;
that is, the GS-restrictions are induced by permutations of the vertices in D.
Additionally, Examples 6.1-6.3 are of the type where the representation of
G, on Rl is trivial for all v € V (cf. Remark 6.4). Example 6.5 is of the
type where G, = G for all v € V (cf. Remark 6.3). In this example D is not
transitive, hence this is not a GS-LCI model (cf. Remark 6.1). Examples 6.6
and 6.7 are not of any of the special types mentioned in Remarks 6.1-6.4.
About the notation: for u,v € V we denote by (u, v) the transposition of u
and v; that is, the simple permutation of V only interchanging v and v. For
Uy, Uy, Ug, Vg € V, (uq, v1)(uy, vg) denotes the composite of the two transposi-
tions. The identity mapping of V [the one-element in .”(V)] is denoted by 1y,.
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ExampPLE 6.1. Let V ={1,2,3}, and let D = (V, E) be the ADG below:

2 3
1

Furthermore, let J and L be finite sets, and define I, = J, I, = I3 = L and
I - 11UI2U13

Then R! consists of families (x;, x5, x3) of multivariate observations where
x; € RY and x,, x5 € RE.

Let G be the subgroup {1y, (2, 3)} of .”(V). Consider the representations
of G on D and R!, respectively, given by Remark 6.2.

The only nontrivial CI restriction given by D is that x, and x5 are condi-
tionally independent given x; (in short: x5 L x5 | x;), and the only nontrivial
GS restriction given by G is that the joint distribution of x,, x4, x5 is invari-
ant under the permutation of x, and x3; that is, (x4, x5, x3) has the same
distribution as (x4, x5, x9) [in short: (xq, x4, x5) =7 (x1, X3, X3)].

From (1) of Section 5 it follows that X € Pp(I) is uniquely determined by
the D-parameters,

RQ = 2[2)2(721), R3 = 2[3)2@1)7
Ay =2, Az =2
Al = 2[1]. - 2[1]7

where (2) = (3) = I;. The hypothesis X% € P p(I) could then by Theorem 6.1
be expressed in terms of the additional restrictions

RZZRSZR, A2=A3=A,

that is, % € Pg p(I) is uniquely determined from the parameters A;, A, and
R, respectively.

ExaMPIE 6.2. Let V ={1,2, 3,4}, and let D = (V, E) be the ADG below:

X

Furthermore, let J and L be finite sets, and define I|, = I, =J, I3 =1, = L,
and

I = 11U12UI3UI4

Then R! consists of families (x;, x, X3, x,) of multivariate observations where
%1, X9 € RY and x5, x, € RL.

Let G be the subgroup {1y, (3,4)} of (V). Consider the representations
of G on D and R/, respectively, given by Remark 6.2.
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The CI restrictions given by D are
xp L xg, xg L oay | (x1, x3),

and the only nontrivial GS restriction given by G is that (xq, x5, x5, x4) =7
(%1, xg, 4, X3).

From (1) of Section 5, it follows that 3 € Pp(I) is uniquely determined by
the D-parameters

Ry =353, Ry =337,
(6.18) Ay =3, Ay =3y,
Ay =Zp, Ay =29,

and we have (3) = (4) = I; U I,. The hypothesis X € Pg (I) could then by
Theorem 6.1 be expressed in terms of the additional restrictions

R3:R4:R, A3:A4:A,

that is, = € Pg p(I) is uniquely determined from the parameters A;, Ay, R
and A, respectively.

ExAMPLE 6.3. Let D and I be as in Example 6.2. Instead consider the
subgroup G = {1y, (1, 2)(3,4)} of .”(V), analogously with the representations
of G on D and R!, respectively, given by Remark 6.2. The only nontrivial
GS restriction given by G is that (xq, xg, x5, x4) =7 (x4, X1, X4, X3). As in
Example 6.2, 3 € Pp(]) is uniquely determined by the D-parameters (6.18).
The hypothesis 2 € P; p(I) could then by Theorem 6.1 be expressed in terms
of the additional restrictions

R3 = (A, B),
Ry = (B, A),
Ag = Ay =Agy,
Ay = Ay = Ag,

where A, B € M(L x J); that is, 2 € Pg_p(I) is uniquely determined from the
parameters A, B, Az, and A4, respectively.

EXAMPLE 6.4. Let D and I be as in Example 6.2. Instead consider the
subgroup G = {1y, (1, 2),(3,4), (1,2)(3,4)} of .”(V), analogously with the
representations of G on D and R!, respectively, given by Remark 6.2. The GS
restrictions given by G are

g g g
(x1, X9, X3, x4) = (Xg, X1, X3, X4) = (%1, X3, X4, X3) = (X9, X1, X4, X3).

As in Example 6.2, 3 € P,(]) is uniquely determined by the D-parameters
(6.18). The hypothesis % € P; p(I) could then by Theorem 6.1 be expressed
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in terms of the additional restrictions
R; =R, =(B, B),
Ag = Ay = Agy,
Ay =Ag = Ay,
where B € M(L x J); that is, 2 € Pg p(I) is uniquely determined from the
parameters B, A;4, and Ay, respectively.
ExaMPLE 6.5. Let V ={1,2, 3,4}, and let D = (V, E) be the ADG below:
4

1—3<«—2.

Furthermore, let J;, I = 1,...,4, be finite sets; let J;, = J;, I = 1,...,4,
k=12, let

(6.19) 1) = JUd,
[=1,...,4, and define
I = 11U12UI3UI4

Then R’ consists of families (x17, %19, Xo1, Xa9, X31, X392, X41, X49) of multivariate
observations where x;;, x5 e R71, 1 =1,...,4

Let o denote the permutation of R where x;; and x;, are permuted simul-
taneously for [ = 1,...,4. We then consider G = {1;, o} with the trivial (=
vacuous) representation on D.

The CI restrictions given by D are

(%11, *12) L (%21, X92),
(X115 X195 X915 X99) L (%41, X42) | (%31, X32),

and the only nontrivial GS restriction given by G is
(11> X125 X915 Xa2, X315 X32, X415 X42)

9
= (12, X171, X9, Xo1, X39, X531, X492, X41)-

From (1) of Section 5, if follows that 3 € Pp(]) is uniquely determined by the
D-parameters

R3 e 2[3)2@1), R4 — 2[4>2@1>7
Ag =23, Ay =Zpy,
Ay =Zp, Ay =Zp,
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where (3) = I; U I, and (4) = I3. The hypothesis X € P; p(I) could then by
Theorem 6.1 be expressed in terms of the additional restrictions

R3=(A31 B3 Az B32>, R4=(A43 B43)’

B31 A31 B32 A32 B43 A43
_ A3 BS _ A4 B4

(6.20) A3_.<B3 As)’ A4_.<B4 a)
(A B _ (A2 By

Al_(Bl A1)’ Az—(32 Ay )’

where Ay, By € M(J3 x Jy), Agy, B3y € M(J3 x J3), Agg, Byz € M(Jy x J3)
and A, B, are J; x J; matrices, l =1, ..., 4; that is, 2 € P; p([) is uniquely
determined from these parameters.

EXAMPLE 6.6. Let V ={2, 3,4}, and let D = (V, E) be the ADG below:

3 4

N /S
2

Furthermore, let J and L be finite sets and define
(6.21) Iy = J,Ud,,
where J; = Jy=dJ;let I3=1,=L, and let

I =1,UI3Ul,.

Then R’ consists of families (x;, x5, x3, x,) of multivariate observations where
x1, X5 € R? and x5, x, € R,

Let oy, denote the permutation of R given by the permutation of x; and x,,
and similarly, let o3, denote the permutation of x5 and x,. We then consider
G = {1;, 013 0 034} with the representation on D given such that o5 0 034
corresponds to (1, 2) (3, 4).

The only nontrivial CI restriction given by D is that

xg L oxg | (21, %9),

and the only nontrivial GS restriction given by G is that (xq, x4, x3, x4) =7
(%9, X1, X4, x3). From (1) of Section 5, it follows that 3 € Pp(I) is uniquely
determined by the D-parameters

R; = E[3)2(731)7 R, = 2[4>z@1>’
(6.22) Az =3, Ay =3y,
A2 = 2[2],
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where (3) = (4) = I,. The hypothesis X € P; p(I) could then by Theorem 6.1
be expressed in terms of the additional restrictions

R3=(A>B)’
R4=(B’A)’
A3:A4:A,
o A
(1 0):

where A, Be M(L x J), and ®, A are J x J matrices.

EXAMPLE 6.7. Let D and I be as in Example 6.6. Instead consider the
larger group G = {1;, 09, 034, 0713 © T34}, With the representation on D such
that o, corresponds to (1, 2), o34 to (3, 4), and (hence) oy50034 to (1, 2) (3, 4).
The GS restrictions given by G are that

9 9 Vi
(%1, %2, X3, X4) = (%2, X1, X3, Xg) = (X1, X, Xy, X3) = (X2, X1, Xy, X3).

As in Example 6.6, % € Pp(I) is uniquely determined by the D-parameters
(6.22). The hypothesis % € P; p(I) could then by Theorem 6.1 be expressed
in terms of the additional restrictions

R3 =R, = (A, A),
A3 =A4 =A,

d A
we(Xa),
where A € M(L x J), and ®, A are J x J matrices.

We close the section with a characterization of the intersection M p(I) of
the two algebras My () and Mp(1) (cf. Sections 4 and 5, respectively). The
characterization is used in the proof of our main result on ML estimation
(Theorem 7.1).

PROPOSITION 6.2. If A e Mp(I) and g € G, then p(g)Ap(g) € Mp(1).

Proor. Consider u,v € V such that u # v and v ¢ pa(u). Since the
mapping V — V(v — g~ 1v) is a bijective ADG homomorphism, it follows that

g 'u+# g 'vand g7'v ¢ pa(g'u), and hence by assumption, Aj,1, g1, = 0.
Then by (6.4) and (6.5),
(p(g)Ap(g)/)[uv] = p(g)[u, g*lu]A[gflu, g*lv]p(g)EU) g ] = 0. a

THEOREM 6.2. The mapping A — ((Ap,), Ap) | v € V) constitutes a one-
to-one correspondence between Mg p(I) and families of matrices which are
invariant wrt. G [cf. Definition 6.2, (iii)].
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PrROOF. Let g € G. By (5) of Section 5, Proposition 6.2, and the fact that
the mapping V — V(v > gv) is one-to-one, it follows that A = p(g)Ap(g) if
and only if

Algry = (P(g)AP(g)/)[gw
and

A[gv] = (p(g)Ap(g),)[gv]a
for all v € V. The theorem now follows since the right-hand side of these
equations can be calculated using (6.4), (6.5), (6.11) and (6.12), respectively. O

7. ML estimation in GS-ADG models. In this section we shall consider

ML estimation in the GS-ADG model
(7.1) (N(E) |2 ePg p(D))

(cf. Definition 6.1). We start with some basic and probably well-known results.
Let I; and I, be finite sets and assume that

(7~2) I - 11012.

LEMMA 7.1. Let S € PS(I) and let

NITE
S = 11 P12 )
( So1 Sz
be the partitioning of S according to (7.2).
The equation

(7.3) So1 = Ry1S11,

has a solution ﬁm for Ry; € M(I5 x I,). Furthermore, the matrix Sgg — ﬁzlsm
does not depend on the choice of solution Ry to (7.3).

ProOF. Choose y € M(]) such that S = yy/, and let

=)

be the partitioning of y according to (7.2); that is, y; € M(I; x I) and y, €
M(1I5 x I), respectively. Let Py € M((I5 x I) x (I3 x I)) denote the orthogonal
projection matrix onto the subspace

Ly(y1) = {Ra1y1 | Roy € M(I5 x 1)}

of R’2*I (wrt the usual inner product on R’2*7), We can choose ﬁm e M(I,x1;)
such that

(7.4) §21y1 = Pyy,.
Then for every Ry € M(I5 x I7),

(7.5) 0 =tr((Ra151) (y2 — §21y1)) = tr(R5;(Sa1 — §21811)),
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which implies that Sy; — ﬁmSH = 0; that is, R, is a solution to (7.3). On the
other hand, if R,; is a solution to (7.3), then by the last equation in (7.5),

tr((Rg151) (y2 — Ro1y1)) =0,

for all Ry; € M(I5 x I,), and hence ﬁmyl = P,y,. In this case

(y2 = Poyo)(ys — Poys) = (y2 — Ro151)(y2 — Ro1y1)
= Sg9 — R91519;

that is, Soy — EZISIQ does not depend on the solution ﬁm to (7.3). O

It follows from Lemma 7.1 that for S € PS(I) with the partitioning accord-

ing to (7.2) as above, the matrix Sgy — R21812, where R21 is any solution to
(7.3) is well defined; that is, it exists and is independent of the choice of solu-

tion §21. This matrix is denoted by Sy,;. Note that in the case where S;; is
nonsinglllar, 8201 == Sz,l - 822 - SleﬁlSlz.

PROPOSITION 7.1. Let S € PS(I) and let

NITHE
S = 11 P12 )
( Sa1 Say
be the partitioning of S according to (7.2). Furthermore, let @ > 0 and consider
the function

L(Ry;, Ay) = det(Ay) /2 eXP(—%tT(Ail(Szz — S91 Ry
— Ry 815+ R21811R/21))),

w}lere (R21, Az) € M(I2 X Il) X P(IZ)
Then L has a maximum Lf and only if S2ol is nonsingular. In this case all
maximas are given as pairs (Rzl, A2) where R21 is a solution to the equation

(7.6) Ss1 = Ry1S11,

and Ay = (1/a)Ss,;.
A maximum for L is unique if and only if the equation

(7-7) RZISI]. == 0
only has the solution Ry; =0 for Ry; € M(I5 x I7).

ProoOF. Let y, Py and Ly(y;) be as in the proof of Lemma 7.1. Then for
arbitrary (R21, Az) € M(I2 X Il) X P(I2),

L(Ry;, Ag) = det(Ag) exp(—%tr(Agl(yz — Ry1y1)(y2 — Ra131))),
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and it follows that for fixed value of Ay, € P(1,), L(Ry;, Ag) is maximized for
any solution R,; to (7.4), or equivalently, to (7.6). In this case

L(Ry;, Ag) = det(Ay) /2 exp(—1tr(A;'Ss.1));

that is, L(§21,A2) does not depend on the choice of solution ﬁm to (7.6).
Moreover, L(§21, Ay) has a maximum for Ay € P(I,) if and only if S, is
nonsingular [cf. Andersson (1984), Lemma 3.2.2]. In this case the maximum
is unique and given as KQ = (1/a)Sy,;. A maximum (§21, K2) for L is thus
unique if and only if (7.6) has a unique solution, or equivalently, if and only
if (7.7) only has the null-solution. O

COROLLARY 7.1. There exists a unique maximum for L if and only if S is
nonsingular.

Proor. It follows that (7.7) only has the null-solution if and only if S;; is
nonsingular. In this case Sy.; = Sg.; = Sgs — S21577 S12, and S is nonsingular
if and only if S;; and S,.; are nonsingular [cf. Rao (1973), Problem 1.2.4]. O

For the model (7.1) we now consider the problem of existence and unique-
ness of the ML estimator based on an observation x € R’.

THEOREM 7.1. In the model (7.1), the maximum likelihood estimator S =

3(x) of = € Pg p(I) for the observation x € R! exists if and only if the matrices
(%X )10, U € V, all are positive definite.

In this case, there is a one-to-one correspondence between all families of
solutions (ﬁ[v> | v € V) to the equations

(7.8) P(xx )y = Ry p(xx') 1)

where R, € Mg ([v] x (v)), v € V, and all ML estimators S = g(x) given by
the equations

o~

w20 = By Zpop = (xa)ps

™M)

(7.9)

v € V. The maximum likelihood estimator S = g(x) is then unique if and only
if the equations

Ry ¢p(xx),) =0,

where R, € Mg ([v] x (v)), v € V, only have the solutions R,y =0,ve V.
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PrOOF. From (A.1) in AM (1998) and (5.5) it follows that the likelihood
function L: P p(I) —]0, oo can be calculated as follows:
LX) =det(2) 2 exp(—str(Z'xx’))
=det(2) "2 exp(—itr(Zy(xx)))
= H(det(E[U],)_l/z
x exp(— (S (P (xa )y — (a2 212

= 3 X (a2 ) o) + S 3y
X lﬂ(xx')(u)EZUl)E(u]))) |veV).

(7.10)

Thus from Theorem 6.1, it follows that it suffices to consider the problem of
maximizing

(711) H(LU(R[U>, A[U]) | (S V),
where

L (R, Ap)) =det(Ap,) 12 exp(—%tr(A[’,j((d/(xx/)[U] — p(xx")py)
x Ri,) = Ry ¢(xx) o) + Ry h(xx') ) Bi))),

(7.12)

for all families
((Rpys App) v e V) e x (M([v] x (v)) x P([v]) [ve V),

which are invariant wrt G. -
For each v € V, there exists by Lemma 7.1 R[,) € M([v] x (v)) such that

(7.13) (xx )y = E[W(”’)(w-

By (5) of Section 5, there exists a matrix R ¢ Mp(1) such that its [v] x (v)
submatrix equals R, v € V. Now define

1

(7.14) R=15 S (p(g)Rp(g) | g € G).

Then for v € V, it follows from (6.11) and (6.12) that

Ry = % S ((p(&)Rp() )y | € € G)

(7.15) )
= @ Z(P(g)[v, g—lv]R[gJU)P(g)/(U,ng | g € G),
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and hence
R[U (/j(xx/)(v
=G G| Y (p(&)1o, 5101 B 10P(8), g1 W (x5 ) ) | 8 € G)
(7.16) = @ Z(P(g)[u,g*lu]ﬁ[gflwlﬂ(xx')(gflvm(g)/(v, g1y | 8€G)

1 , ,
= @ Z(p(g)[v,gflv]lp(xx )[g—ll))p(g)(v’ g71v> I g c G)

- % S (W(xx )y | g € G) = plxx )y,

where the second equation follows from (6.8), (6.9) and the fact that ¢ (xx’) €
Ps(I), the third follows from (7.13) and the fourth from (6.11) and (6.12) and

the fact that ¢(xx") € Pg(I). Obviously, Re M¢(I), and from Proposition 6.2
and the fact that Mp(I) is a vector space, it follows that ReM p(I). From
Theorem 6.2 it then follows that the family (ﬁm | v € V) is invariant wrt G.
Since J(xx )y = P(xx ) — ﬁ[v>¢(xx’)<v], v € V, it then follows from (6.4),
(6.5), (6.11), (6.12) and the fact that ¥(xx") € Pg(I), that (¢(xx"),, | v € V)
is invariant wrt G. Thus, from Proposition 7.1 it follows that if the matrices
(xx )10, v € V, all are nonsingular, then ((E[v>’ p(xx)pe) | v € V)is a
maximum for (7.11), which is invariant wrt G.

Conversely, assume that there exists u € V such that ¢(xx')(,), is singular.

For n e Nand v € V, let REZ; = ﬁ[v where R is defined as in (7.14), and

let AEZ]) = n’ll[vl + ¢(xx")[p)o- Then ((R(") AEZ])) | v € V) is invariant wrt G,
n € N and

v]o*
Tim L,(R[y), Ajy}) = oo
and hence

lim [T(L,(R{)), A{l), Ly (R AL [v e V) =

n—oo [v)> [v)>

This hereby proves the “existence” part of the theorem.

For the uniqueness of 3 exists; that is, the matrices P(xx )10, v € V, are
all nonsingular. Then first assume that for each v € V, the equation

(7.17) p(xx )y = Ry (xx) )

has a unique solution ﬁ y for R,y € Mg ([v] x (v)). Deﬁning R as in (7.14),
thenforve V, ﬁ[ isa solutlon to (7 17) [cf. (7.16)], and since R[v € Mg, ([v]x
(v)) we must have R R[U by the uniqueness assumption. In particular,
(E[U) |veV)is invariant wrt G.
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Conversely, assume that (§[v> | v € V) is a family of solutions to the
equations (7.17), v € V, which is unique among all families of solutiolls in
x(M([v] x (v)) | v € V) that are invariant wrt G. Then for each v € V, R, is
a unique solution to (7.17), for R, € Mg ([v] x (v)). To show this, let u € V,
and choose any R,y € Mg ([u]x (u)) such that ¢(xx"),y = Ry, (xx’),y. Then
define

-~

(7.18) Riguy = p(8)gu, u]R[u)p(g)/(gu,u)’
for g € G and let
(7.19) Ry, = Ry,

for v € V where v # gu for all g € G. First notice that (7.18) is well defined;
for g, g5 € G where gyu = gyu we have g;'g, € G, and hence by (6.4)
and (6.8),

Rpyy = p(82' 811 Ry p(82" 81) )

= p(25)u, gu1P(81)[gyu, By P(81) g, u)p(gil)zu,gzuw
which by assumption and (6.6) implies that

p(g2)[g2u, u]R[u)p(gZ)/(gzu, u)y = p(gl)[glu, u]R[u)p(gl)/(glu, u)*

The family (R\M | v € V) defined by (7.18) and (7.19) is clearly invariant
wrt G. From (6.8), (6.9), (6.11) and (6.12), and the fact that (xx’) € Pg(1), it
follows that

Riguy 0 (xx") (quy = P(8)1gu, w1 By P(8) g, uy ¥ (2 %) (gu)
= (&)1, u) By ¥ (x2") () P(8)  gu, vy
= p(g)[gu, u]dl(xx/)[u)p(g)/(gu, u) = lr[f(xx/)[gu)a

for all g € G, and hence we must have ﬁm = E[v)’ v € V. In particular

R, = Ry,

[w) [w)

From the fact that (7.17) has a unique solution for R,y € Mg ([v] x (v)),
if and only if the equation R,(xx"),) = O only has the null-solution for
R,y € Mg ([v] x {(v)), we have thus proved the last part of the theorem. O

REMARK 7.1. According to Theorem 7.1, there is a one-to-one correspon-

dence between the MLE S and families (ﬁ[v) | v € V) of solutions to (7.8). It
should be pointed out that in some cases there could in fact be several families
of solutions to (7.8) such that the MLE exists but is not unique.

REMARK 7.2. It follows from Theorem 7.1 and (7.10) that the maximum of
the likelihood function for the observation x € R! is
7]

(7.20) [T(det(w(xa’)yp) v e V>exp<—7>' .
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REMARK 7.3. The explicit expression for i(x) may be obtained from (7.9)
by means of the reconstruction algorithm given in AP (1998), Section 5.

COROLLARY 7.2. In the model (7.1), the maximum likelihood estimator S =
3(x) of X € Pg p(I) for the observation x € R! exists and is unique if the
matrices Y(xx'),uwy, U € V, all are positive definite.

In this case, X is determined by

(7.21) S = @)y ), S = e )
veV.

PrROOF. Let v € V. If ¢(xx")y)() 18 positive definite, then ¢(xx’), is
positive definite and then the equation Ry, ¢(xx"),, = O implies R, = 0
Furthermore ¢(xx')[,j, = ¥(xx")[,. is positive definite. O

REMARK 7.4. Note that Theorem 7.1, Remarks 7.2 and 7.3, and
Corollary 7.2 are generalizations of Theorem 3.1, Remarks 3.2 and 3.3, and
Corollary 3.1, respectively, in AM (1998).

REMARK 7.5. In many cases, the condition for existence and uniqueness
of the ML estimator in Corollary 7.2 is also necessary. In particular, this is
always the case when we consider the situation where the representation of
G, on R is trivial for all v € V (cf. Remark 6.4), since in this case R, is
unrestricted for all v € V. The condition in Corollary 7.2 may typically not be
fulfilled in situations where both the GS restrictions and the CI restrictions
imply independence relations between some of the variables considered.

We shall prove (cf. Proposition 7.2 below) that either the ML estimator
exists and is unique with probability 1 wrt all N(X), X € Pg p(I), or else it

will not exist or it will not be unique for any x € R!. For this, define for v € V
the sets

Qex(v) = {x € R | det(y(xx"),).) # 0}
and
Qo (v) ={x e R |V R,y € Mg ([v] x (v)): Rpyth(xx')y =0 = Ry, =0},
respectively, and let
(7.22) Q=N(Qx(v)NQuu(v) | v e V).

Thus, from Theorem 7.1, it follows that the ML estimator S = g(x) for x € R!
exists and is unique if and only if x € Q).

PROPOSITION 7.2. The set () is either empty or else the complement R\ Q)
has Lebesgue measure zero.
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PROOF. Let v e V and x € RL. It follows that x € Q,,(v) if and only if the
linear mapping

Mg, ([v] x (v)) = Mg, ([v] x (v)),
Ry = Rpyyp(xx')

(7.23)

is bijective. This mapping clearly is the restriction of
M([v] x (v)) = M([v] x (v}),
R[v) = R[v)¢(xx/)(v)>

(7.24)

which is represented by the Kronecker product matrix I,; ® ¢(xx),, when
considered as a mapping RV®®) — RII®M) Since each entry of y(xx'), is
a polynomial in the coordinates of x, each entry of the matrix representing
(7.23) in any basis for Mg ([v] x (v)) is also a polynomial, and hence, the
determinant of (7.23) is a polynomial. Thus if Q,,(v) is nonempty; the com-
plement R’\Q,,(v) consists of the zeros of a nonnull polynomial, and hence
this set has Lebesgue measure zero [see, e.g., Bourbaki (1963), Chapter VII,
Section 3, number 3, Lemma 9].

Now assume that x € Q,,(v). Since each entry of the matrix representing
(7.23) is a polynomial in the coordinates of x, this is also the case for the unique
solution R\M to (7.8). Therefore the same statement holds for s(xx’),;., and
hence det(¢(xx'),1.) = py(x) where p,: R/ — R is a polynomial.

From the definition of Q. (v) it then follows that

Qex(v) N Qun(v) = QO(U) N Qun(v)a

where Qy(v) = {x € RT | p,(x) # 0}. If Q. (v) N Q,,(v) # & then both Q(v) #
& and Q,,(v) # <. In this case R’\Q,(v) and R’\Q,,(v) have Lebesgue mea-
sure zero since both sets consist of the zeros of a nonnull polynomial. Hence
the complement R?\(Q (v)NQy, (V) = (RI\Qy(v))U(RI\Q,,(v)) has Lebesgue
measure zero. The proposition now follows from (7.22). O

REMARK 7.6 (Independent repetitions). Let n € N and define N ={1,...,
n}. Now consider n independent repetitions of the GS-ADG model (7.1). In a
similar way to that of the GS-LCI models in AM (1998), Section 5.1, it fol-
lows that (except for a reparametrization) this model is a GS-ADG model on
the sample space RI*N. As a consequence, Theorem 7.1 and Corollary 7.2
hold when xx’ is replaced with the normed empirical covariance matrix S =
(1/n)yy’, where y € RV is the full observation matrix, the columns inde-
pendent and identically distributed according to the GS-ADG model (7.1).
Similarly Proposition 7.2 holds when replacing R! with R”*Y and Q. (v),

Q,,(v) with
IxN 1 ’
{yeR Idet<tﬁ<—yy) ):o},
n [v]o
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and

1 ’
{y S RIXN I v R[U> S MGU([U] X <U>): R[w(//(;yy) =0 = R[v) = 0},
(v)

respectively, v € V.

REMARK 7.7. For the GS-LCI models, AM (1998) gives explicit conditions
for the existence and uniqueness of the ML estimator with probability 1,
expressed in terms of the dimensions of the representation of G on each of
the multivariate vertices R[Y], v € V; the so-called structure constants. (Recall
that the GS-LCI models correspond to GS-ADG models where the graph D is
transitive and where the symmetry conditions given by G are allowed only
to operate inside each multivariate vertex.) Several examples considered (see
Examples 7.1-7.7 below) suggest that such numerical conditions exist for the
GS-ADG models as well; however, it remains as an open question in what way
these conditions should be expressed in a general form.

We shall now continue the seven examples given in Section 6. We use the
notation from Remark 7.6; that is, y € R”*Y is the full observation matrix of
n ii.d. random observations from the model (7.1), and S = (1/n)yy’ denotes
the normed empirical covariance matrix. In each of the six examples we first
determine the smoothing function (S), and second, we give an expression
of the likelihood function such that numerical conditions for the existence
and uniqueness of the ML estimator with probability 1 (cf. Remark 7.7), will
follow from the standard theory of MANOVA models or from the theory of GS
models [see AM (1998), Appendix A]. In all six examples the ML estimators
of the D-parameters then can be obtained from Corollary 7.2.

EXAMPLE 7.1 (Continuation of Example 6.1). The smoothing function
Y (S) is given by

(S = Sp
$(S)ng = ¥(S)z = 3(Spz + Spa))s
(S)22; = ¥(S)s31 = %(S[zz] + Sis3))s
(S)es) = %(8[23] + S(s2))-

The likelihood function can be rewritten as

L(R, A A)
= det(A)™" exp(—%tr(A‘l((y[Z], yi) — Ry ypp))G-4)))
x det(Aq) "% exp(—3tr(AT (y1)7]1))))-

From this expression, it can be seen that S exists and is unique with prob-
ability 1 if and only if 2n > |J| + |L| and n > |J]|.
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ExamMPLE 7.2 (Continuation of Example 6.2). The smoothing function
Y (S) is given by

(S = Sy #(S)i2) = Sy #(S)22) = Spezp»
Y(S)z = ¥(S)a = 3(Spz + Spap)s
(S)as) = ¥(S)j24 = %(3[23] + Sj24))s
$(S)s3) = ¥(S)aa) = 3(Siss) + Siaay)s
$(S)34) = 5(Sz4) + Spaz))-
The likelihood function can be rewritten as

L(R,A A, AY)

— det(A) " e _ltr<A1( yiu)— R (ym ym)) ))
(A) XP( 2 (131> Yap) Yol Y ()
x det(A,) "2 exp(—%tr(AIl(y[I]yil])))

x det(Ag) ™" exp(—gtr(Az (¥ ¥(2)-

From this expression, it can be seen that S exists and is unique with prob-
ability 1 if and only if 2n > 2|J| + |L| and n > 2|J]|.

ExXAMPLE 7.3 (Continuation of Example 6.3). The smoothing function
Y (S) is given by
#(S)1y = ¥(S)2e) = %(S[n] + Sj29))s
¥(S)ng = 5(Spz + Spa1))s
(S = ¥(S)24 = %(8[13] + Sp247)
$(S)1a) = ¥(S)i2s) = 3(Sp1a) + Spas))s
P(S)z3; = ¥(S)pag) = 3(S3) + Spaqp)s
(S)z4) = %(8[34] + Spag))-
The likelihood function can be rewritten as

L(A, B, Ay, A1, Ay)
— det(Agq) " exp( —1t A1< yia) — (A, B <y[11 ym)) ))
et(Agy) exp( 21"< 34 (y[3] y[4]) ( ) Y Y ()
x det(A9) ™" eXP(—%tr(Ale(ym, V().

From this expression, it can be seen that S exists and is unique with prob-
ability 1 if and only if 2n > 2|J| + |L| and n > |J|.
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ExaMPLE 7.4 (Continuation of Example 6.4). The smoothing function ¢(S)
is given by

P(S)1) = ¥(S)22) = 3(Sp1y + Spz))s $(S)z = 5(Spz) + Sp21))-
(S)zs) = Y(S)aq) = %(5[33] + Spa4))s (S)z4 = %(5[34] + Sps))s
P(S)z; = Y(S)pa = ¥(S)jaz) = ¥(S)2a) = 1(Spz) + Sprag + Spza) + Spzap)-
The likelihood function can be rewritten as
L(B, Agy, Ag)
= det(Agy)™" exp(—%tr(Agj((y[3], Yia) — By + yiep Yy + Yig))( )
x det(Agg)™" exp(—%tr(Aﬁl(y[l], YD)
From this expression, it can be seen that S exists and is unique with proba-

bility 1 if and only if n > |J| and 2n > |J| + |L|.

EXAMPLE 7.5 (Continuation of Example 6.5). Let (i g) be the decomposi-
tion of yp;; according to (6.19), I =1,...,4, and let

Sunr= (3 55)
Sin Sim
such that S;fn = yliy/mj, i,j=12,1,m=1,...,4, ] < m. The smoothing
function (S) is then given by
sy - ((HSh S KT + 5T
im] =
T\ ASiE + Sh) (St + SE)

where [, m=1,...,4,]l <m.
The likelihood function can be rewritten as

L(R3, A3, Ry, Ay, Ay, Ag)
= det(A3) " exp(—5tr(Az ' ((¥3) — Rsy(3)(---))))
x det(A,) % exp(—5tr(Ay (Ya) — Raya)(--)))
x det(A;)"/? exp(—%tr(AIl(y[I]yh])))
x det(Ag) "% x exp(—ztr(Ay " (¥ ¥[2)))s

where the parameters Rj, A, Ry, Ay, A{, Ay have the additional restrictions

(6.20). From this expression, it can be seen that S exists and is unique with
probability 1 if and only if n > max(|J| + |Jo| + |J3], |S5] + |J4])-
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EXAMPLE 7.6 (Continuation of Example 6.6). Let (i ;) be the decomposition
of y[9) according to (6.21) and let

S S S S
S = [ P11 12), S =< 13)’ S =( 14)’
(2] < Sa1 Sa2 (23] Sas (24] Sy

where S;; = y;y,1, j=1,2and S;; = y;y{;, 1 = 1,2, j = 3, 4. The smoothing

function (S) is given by

JP

(S )10 = <%(Sn + Sa2) %(312 +S21)>
1221 %(SIZ""SZI) %(Sn‘f‘szz) ’
1
2(S13 + Sa4)
S =2 ,
VS (%(8144'523))
1
7(S14 + Sa3)
S =2 ,
V(S (%(8134‘824))

‘I’(S)[ss] = ‘/’(S)[44] = %(8[33] + S(a41)
$(S)34) = 5(Sp34) + Spaz))-
The likelihood function can be rewritten as

L(A,B,A,®,A)

= det(A) " exp(—%tr(M((ml’ i)~ (4. B) (ii % >>( ‘ )>>

® A\ 2 ® A\' )
><de1;<A <I>> exp(—%tr((A q>) y[Q]y[Q])).

From this expression, it can be seen that S exists and is unique with proba-
bility 1 if and only if n > |J| and 2n > 2|J| + |L].

ExaMPLE 7.7 (Continuation of Example 6.7). We use the same notation as
in Example 7.6. The smoothing function (S) is then given by

%(Su + Sg3) %(812 + S21)>
%(512 + Sg1) %(Sn +859) /)"

%(813 + 814+ Sa3 + S24))
%(313 + 814+ Sog + Say) )

Y(S)z3) = ¥(S)jaq) = 5(Si33) + Spaa))s
W(S)4 = %(3[34] + Sps))-

Sy =

B(S)eg) = ¥(S)ee = <
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The likelihood function can be rewritten as

L(A, A, @, A)

= det(A)" exp(—tr(A " ((3(a), ) — A1 + 92, 31+ 7))+ )))

® A\ ® A\
><det<A q)) exp<—%tr<<A q)) y[z]y[z])).

From this expression, it can be seen that S exists and is unique with prob-
ability 1 if and only if n > |J| and 2n > |J| + |L|.

8. Further discussion. Within the theory of the GS-ADG models, the
following problems are currently under investigation by the author.

Definition of structure constants. This problem is discussed in Remark 7.7.

Testing problems. Let C = (W, F) be a second ADG with an associated
partitioning (J,, | w € W) of I; that is, I = U(J,, | w € W), and let ¢: D — C
be a surjective ADG homomorphism such that

I,=U(J, |weW, ¢o(w)=1),

for all v € V. (In many applications, V = W, E C F and ¢ is the identity map-
ping.) Furthermore, let H be a subgroup of G. By AP (1998), Proposition 3.1(i),
Pp(I) € Po(1), and it is easy to see that P;(I) € Py (I). It then follows that
Ps p(I) € Py (1), and hence the problem of testing the model

(8.1 (N() |2 ePg p(d))
versus the model
(8.2) (NRZ) |2 ePy (1))

is well defined [cf. AM (1998), Section 4, and AP (1998), Section 9].

It may be shown that if the model (8.2) is regular; that is, the ML estimator
exists and is unique with probability 1 (cf. Proposition 7.2), then the model
(8.1) is also regular [cf. AM (1998), Proposition 4.1]. Thus if the model (8.2)
is regular, it follows from (7.20) that the likelihood ratio test statistic @ for
testing (8.1) against (8.2) exists with probability 1 and is given by

[1(det(pH (xx")p.) | w € W))l/2
[1(det(ypC(xx)p) v e V) )

where x € R!. Furthermore, it is possible to show that under the model (8.1),

@ and the family of ML estimators (E[U]O | v € V) are mutually independent
[cf. AM (1998), Theorem 4.1, and AP (1998), Proposition 9.2]. A characteriza-
tion of the central distribution of @ generalizing that of the GS-LCI models
[cf. AM (1998), Section 4], may then be possible. Note however, that the gen-
ralization is not straightforward since in the case of the GS-ADG models, the

Q= (

ML estimators X,},, v € V, are not mutually independent.
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Nonzero mean-value hypotheses. The assumption that the expectation of the
normal distributions in the model (7.1) is zero can be removed. Thus if L € R!
is an Mg p(I)-subspace, that is, Mg p(I)L = L, ML estimators for the model

(N(£,2)|(§,2) e L xPg p(1))
can be derived explicitly [cf. AP (1998), Definition 6.2(iii) and Section 7].
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