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In what follows, Section A is based on Bose and Mukherjee(2001) and Section B is repro-
duced from Bose and Dey(2001).

A. Cross-over designs

Crossover designs are used in experimental situations where a number of experimental
subjects are exposed to the treatments under study applied sequentially over a number
of time periods. They are used in a broad spectrum of research areas, some early exam-
ples being agriculture (Cochran, 1939), dairy husbandry (Cochran et. al, 1941), bioassay
procedures (Finny, 1965), clinical trials (Grizzle, 1965), psychological experiments (Kep-
pel, 1973), weather modification experiments (Mielke, 1974), tea-tasting experiments and
other areas of research.

The advantage of the crossover design is the cost and the interunit variability elim-
ination while computing treatment effects. These designs have been shown to be cost
efficient as compared to completely randomized designs or parallel designs, except in a
few extreme cases. However, since each subject is receiving a sequence of treaments over
time, in addition to the ‘direct’ effect of a treatment in the period in which it is applied, a
treatment may also have ‘carryover’ effects in one more subsequent periods. The possible
presence of these ‘carryover’ effects complicates the analysis of data from these designs.

In recent years, crossover designs have been frequently used in clinical trials (for study-
ing chronic ailments) because fewer subjects are needed than comparable parallel study
experiments and the estimators of direct treatment effects can be efficiently obtained as
between-subject variations can be eliminated.

Reserchers have considered various models for fitting repeated measures data from
cross-over designs. Williams(1949) advocated the use of ‘wash-out’ periods between suc-
cessive applications of treatments to the same experimental unit and introduced a model
that does not include ‘carry-over’ effects, assuming that the wash-out period will help to
eliminate the treatment effects left over from the previous period. However, this assump-
tion was felt to be over-simplistic for many experimental situations and later, Patterson
and others introduced a one-step carry-over in the model, assuming that the carryover
effect only persisted for one subsequent period.

However, Fleiss(1989) and Senn(1993) stated that in the context of experiments where
these designs are recently being used, a model with one-step carry-over is not realistic.

The optimality properties of cross-over designs have been extensively studied in the
literature. We refer to Stufken(1996) for a review of these results. Some researchers used
the ‘circular’ model where treatments were applied in a pre-period before observations were
taken, in order to generate carry-over effects for the first period. This greatly simplified
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the analysis. However, this was felt to be somewhat wasteful and so, later this model was
replaced by the ‘non-circular’ model where the first period had no carry-overs.

Most of the optimality results available in the literature are based on a model of Cheng
and Wu(1980) which makes several assumptions. The principal assumptions of this model
are:

1. Carry-over effects stop after the first period.

2. There is no interaction between the treatments applied in successive periods to the
same subject.

3. The subject effects are fixed effects.

4. The errors are independent with mean zero and constant variance.

Clearly, in situations where these designs are used, specially in the recent applications
of these designs, one or more of these assumptions are likely to be violated. The first
assumption is untenable in situations where the effect of a treatment does not die out
abruptly after one period, which is often the case when the interval between successive
time periods is small. Regarding assumption 2, it is known that in many situations the
successive treatments do interact and possibly the earliest data set reflecting this is in
John and Quenouille (1977, pp 211-213). In experiments where the subjects are a random
sample of possible subjects, assumption 3 will be invalid. Finally, since the same subject
is giving rise to a set of observations over time, it is unlikely that all these observations
will be uncorrelated.

Under various model assumptions, many researchers have studied the optimality pf
these deisgns and the optimal designs are highly dependent on the model assumptions.
Some have used random subject effects and an independent error assumption or fixed
subject effects with an autoregressive error assumption. Mukhopadhyay and Saha(1983)
considered optimality of some cross-over designs under a mixed effects model .

The study of cross-over designs can be considerably simplified when one has recourse
to the calculus for factorial experiments. Using this approach, optimal designs for direct
and carry-over effects have been obtained in Sen and Mukerjee(1986) for models where
assumption 2 has been relaxed. Bose and Mukherjee(2000) obtained optimal designs
for direct and carry-over effects under models which do not assume conditions 1 and
2 and Bose and Mukherjee(2001) have optimal designs for a model where all 4 of the
above conditions are removed. Bose and Dey(2001) obtained designs of small sizes which
are optimal for carry-over effects and highly efficient for direct effects. In this context
Bose(1996, 1999) are also relevant. Bose and Dey(2002) considered general expressions for
information matrices for direct and carry-over effects under a random-subject effect model
with serially correlated errors in the presence of direct versus carry-over interactions and
have proved several optimality results under this model.

Since we cannot discuss all the above work in detail here we only include here the
work by Bose and Dey(2001). This is chosen because this study clearly illustrates how the
calculus for factorial arrangements may be effectively used to obtain optimal cross-over
designs. Moreover, this study leads to efficient/optimal designs which are small in size
and so these designs will be useful to the practitioner.

B. Some small and efficient cross-over designs under a non-additive model

(Bose and Dey(2001))

Under a general non-circular, non-additive model which allows for the possible presence
of interactions among treatments applied at successive periods, small cross-over designs
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are proposed. The proposed designs are shown to be optimal for the estimation of carry-
over effects while being highly efficient for the direct effects under the stated model. The
results are shown to be robust under a random-subject-effect model. These designs had
been shown to be optimal for both direct and carry-over effects under an additive model
by Cheng & Wu(1980). Our results show that their result for carry-over effects remain
robust under non-additive models and also under random-subject effects.

1. INTRODUCTION

Cross-over designs are used for experiments in which each of the experimental subjects
or, units receive different treatments successively over a number of time periods. These
designs are widely used in clinical trials, learning experiments, animal feeding experiments,
agricultural field trials and in several other areas of experimental research.

A distinctive feature of cross-over experiments is that, an observation is affected not
only by the direct effect of a treatment in the period in which it is applied, but also by the
effect of a treatment applied in an earlier period. That is, the effect of a treatment might
also carry over to one or more of the subsequent time periods following the time of its
application. The possible presence of this carry-over effect complicates the designing and
analysis of such experiments. Considerable literature on the subject is already available
and for an excellent review of the literature, a reference may be made to Stufken (1996).

The study of optimality aspects of cross-over designs was initiated by Hedayat &
Afsarinejad (1978). Cheng & Wu (1980), Magda (1980), Kunert (1984 a,b), Stufken
(1991) and others studied the optimality properties of these designs under simple additive
models, with no possible interactions among the treatments applied in successive periods.

The available cross-over designs which are optimal over a wide class of competing
designs, are often quite large in size. However, in most experimental situations, notably
in clinical trials, the number of available experimental subjects is usually quite small and
the experiment cannot be continued for a large number of periods. To overcome this
problem, in this paper we study efficient designs that are quite small in size. To compare
t treatments, these designs require only ¢ subjects if ¢ is even and ¢ or 2t subjects if ¢ is
odd and further, require only ¢ + 1 periods. Under a model that incorporates interaction
effects among direct and carry-over effects, apart from the individual direct and carry-over
effects, these designs are shown to be universally optimal and hence, A-, D- and F-optimal
for the carry-over effects. Under the same model, these designs are highly efficient for the
direct effects as well. Consideration of a non-additive model is motivated from practical
considerations as in many experimental situations, the interaction effects may also affect
the response. Examples of data sets are given in John & Quenouille (1977, p. 213) and
Patterson (1970), where such interaction effects are found to be statistically significant.
In such situations, the assumption of absence of interaction may not be justified and a
non-additive model seems more suitable.

The existence of these efficient designs is also discussed. Finally, we prove that all
the above mentioned results are robust under a random-subject non-additive model. The
proofs of the results rest heavily on the use of the Kronecker calculus, introduced by
Kurkjian & Zelen (1962). For a review of the calculus in the context of complete and
fractional factorials, see Gupta & Mukerjee (1989) and Dey & Mukerjee (1999) respectively.

It is interesting to note that Cheng & Wu(1980) had shown these designs to be uni-
versally optimal for the estimation of both direct and carry-over effects. Our results
demonstrate that their result for the carry-over effects remain robust under the presence
of interactions and also under random subject effects.
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2. MODEL AND ANALYSIS

Let € , , be the class of all cross-over designs with ¢ treatments applied to n units over
p periods. We introduce the following model by incorporating interactions among direct
effects and carry-over effects of the successive treatments applied to the same subject, into
the usual model in the literature; see for example, Cheng & Wu (1980).

Consider a cross-over experiment with ¢ treatmnts applied to n experimental units
over p time periods and let d(i, j) denote the treatment applied to the jth unit at the ith
period, © =0,1,...,p—1; j=1,2...,n. Then the non-additive model is given by :

E(Yo;) = p+ao+ B + 1q0,5), 1<j<n,
and
E(Yij) = p+ i + B + Tagg) + Paii—1.5) + Vdij).di-1.), 1<i<p—1,1<j<n (1),

where p, i, 85, Tagi jys Pd(i—1,5)s Vd(i,j),d(i—1,5) are respectively the general mean, the ith
period effect, the jth unit effect, the direct effect due to treatment d(i, ), the carry-over
effect due to treatment d(i — 1, j) and the interaction effect between d(i, j) and d(i — 1, 7),
i=0,1,...,p—1, 5 =1,2,...,n, where we define py, ;) = Vi(1,5),d(0,5) = 0-

Under model (1), a direct extension of the usual method of analysis and proof as
given in Cheng & Wu (1980) becomes intractable. Instead, model (2) given below, can be
conveniently studied by noting that cross-over designs may be looked upon as a t? factorial
experiment with two factors, Fi, Fy, where the direct effects correspond to the main effect
F, the carry-over effects correspond to the main effect 5 and the direct versus carry-over
interaction effect corresponds to the usual factorial interaction, F; F5. The advantage of
this formulation is that now these designs may be analysed under model (2) by applying
the calculus for factorial arrangements introduced by Kurkjian and Zelen (1962).

Model (1) may be rewritten in the following equivalent form:

E(Yi)=p+ai+ 6+ M;¢ 0<i<p—1, 1<j<n, (2)
where, the 2 x 1 vector

€= (00,&01s s Et—1,0-1)

is the vector of the effects of t? factorial treatment combinations;

Aij = eq(ij) ®eqi-15), 1<i<p—1;1<j<n, (3)

Xoj = €eqo) @t 1y, 1<j<n, (4)

where for a pair of matrices A, B, A® B denotes their Kronecker product; eq; j) isatx1
vector with 1 in the position corresponding to the treatment d(i,j) and zero elsewhere
and 1y is a £ x 1 vector with all elements unity.

Let X4 denote the design matrix for a design d in ; ,, , under model (2). Then, it can
be shown from model (2) that

p—1 n
wo ot YN,
XX — nl, nl, 1,1, i:Oj]\z’il (5)
4 pln L, pl, M) ’
p—1 n
SN v
| =0 j=1 ]
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where )
p— n n n n
Va=> 3 XA Na= 205 D Ajse s Ap1y) (6)
i=0 j=1 j=1 j=1 j=1

p—1 p—1 p—1
My= ()N Y Nizse Y Ain).- (7)
=0 =0 =0

The matrices Ny and My in (5) are the treatment versus period and the treatment ver-
sus unit incidence matrices respectively, where the treatments are actually the ¢? treatment
combinations in &.

(From (5) it follows that the coefficient matrix of the reduced normal equations for
estimating & from a design d in € , , is given by

1 1 1
Cq=Vg— —NgN), — =MyM} + —(Ngl,)(Ngl,)". 8
a="Va——NaNg pdd+np(dp)(dp) (®)
Let P, be a (t — 1) x t matrix such that (t~21;, P}) is orthogonal. Define
Pl =21 )®P, P°=P®(t ?1/), P! =P,®P, (9)

Note that P%l¢, P'0¢ and P''¢ together represent a complete set of orthonormal treat-
ment contrasts.

Following Mukerjee (1980), it can be shown that for a design d in €2 ,, ,, the coefficient
matrix of the reduced normal equations for estimating the carry-over effects is given by

PIOCd(P01)/ )

Ad _ POICd (POI)/ o (P01 C«d(Plo)/, POICd(Pll)/)Gf < Pllcd(POI)/

(10)
where A~ denotes a generalized inverse of a matrix A, Cy is as in (8) and

G PlOCd(Plo)/ plOOd(Pll)/ :|

= Pllcd(Plo)/ Pllcd(Pll)/

3. OPTIMALITY RESULTS

We need the following definitions in the sequel.

Definition 3.1.A design in y y, p, is called uniform if the treatments occur equally often
in each period and also equally often in each unit.

Definition 3.2. Under model (1), a design d in Qy p, p s called balanced if in the order of
application, no treatment is preceded by itself and each treatment is preceded by all other
treatments equally often.

Let d; be a design obtained by repeating the last row of a balanced uniform design.
Thus, d; is an extra-period balanced design as defined in Lucas(1957) and Patterson &
Lucas (1962). The following theorem gives the optimality properties of d; under model

(1).

THEOREM 3.1. Under model (1), a design di in ., , is universally optimal for the
separate estimation of residual effects in the class of all designs in y y 5.
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Proof. The proof of the theorem rests on the following two lemmas, the proofs of which
are given in the Appendix.

LEMMA 3.1. For the design di, Aq, is completely symmetric, where Aq, is given by
(10) with d replaced by d;.

LEMMA 3.2. The design di mazimises the trace of Aq among all designs d in Q4 p.

(From Lemmas 3.1 and 3.2, it is clear that d; satisfies the sufficient conditions for
universal optimality of a design as given by Kiefer (1975), for the estimation of complete
sets of orthonormal contrasts belonging to the carry-over effects. Hence the theorem is
proved.

REMARK 3.1. It may be recalled that a design that is universally optimal over a class
of competing designs is also in particular, A-, D- and EF-optimal over the same class of
competing designs. Thus, the design d; is, in particular A-, D- and F-optimal for carry-
over effects in the class Qy, p.

REMARK 3.2. Cheng & Wu (1980) have shown that the designs d; are universally op-
timal for both carry-over and direct effects under an additive model. Theorem 3.1 shows
that their result is robust for carry-over effects under the non-additive model as well. One
can show however that under model (1), though d;, remains universally optimal for the
carry-over effects, it does not necessarily remain universally optimal for the estimation
of the direct or the interaction effects. It can be shown using a necessary and sufficient
condition for inter-effect orthogonality in Mukerjee(1980) that while under a model with
no interactions, the design d; permits the estimation of direct and carry-over effects or-
thogonally in the sense that the best linear unbiased estimator of a contrast among direct
effects is uncorrelated with the best linear unbiased estimator of a contrast among carry
over effects, this orthogonality does not hold under a model with interactions.

REMARK 3.3. To evaluate the performance of dy for the separate estimation of direct
effects, we compute the relative efficiency of estimation of the direct effects relative to the
carry-over effects, based on the A-efficiency or the average variance criterion. Clearly, the
upper bound of these efficiencies is unity. Table 1 lists the A-efficiencies of d; for some
small values of t. From this table it is seen that the efficiency of d; for the estimation of
direct effects is quite high. It follows then that the design d; is useful in the sense that,
using this design one can estimate the carry-over effects optimally and also estimate the
direct effects with high efficiency, even under the presence of interactions.

REMARK 3.4. The optimality result in Theorem 3.1 is quite general since the competing
class, 4y p, is the class of all designs with ¢ treatments, n units and p periods. As stated
earlier, d; is also optimal under the weaker and more commonly used A-,D- and FE-
optimality criteria.

Table 1. Relative A-efficiencies of direct effects

No. of treatments 3 4 5 6
A-efficiency of direct effects 0.8136 0.9259 0.8771 0.9625

No. of treatments 7 8 9 10
A-efficiency of direct effects  0.9058 0.9783 0.9232 0.9847

4. EXISTENCE OF THE OPTIMAL DESIGNS
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AND SOME EXAMPLES

For any ¢, the minimum value of n and p for which a design d; may exist are ¢ and
t 4+ 1 respectively. This is because, for a balanced uniform design to exist, it is necssary
that
(7) p=0(mod t); (it) n = 0(mod t) and (i3i) n(p — 1) = pt(t — 1),

where p is a positive integer. The question of constructing uniform balanced designs in
Q4 1+ is completely settled for ¢ even, and is given by the ¢ x ¢ Williams’ square (Williams,
1949). Thus, repeating the last row of a Williams’ square once, one can construct a design
dy in Q¢+ 141, whenever ¢ is an even integer.

When t is odd, no general result on the existence of a balanced uniform design in €2 ; +
is known. No such design exists for t = 3,5,7. Such designs for ¢ = 9,15,21 and 27
have been presented by Archdeacon, Dinitz, Stinson and Tillson (1980), who call these
squares as row complete Latin squares. Such squares can be constructed for ¢t = 39, 55, 57
by methods described in Mendelsohn (1968), Denes & Keedwell (1974) and Wang (1973).
However, for all odd ¢ it is known that a uniform balanced design exists in 2t units and ¢
periods (Williams, 1949). It follows that for all odd ¢, d; exists in €y ;41 and for some
specific odd values of ¢, d; exists in € 4 411.

In Example 4.1, designs d; for some values of ¢ are shown. The periods are given by
the rows and the subjects by the columns.

Example 4.1.
1 2 3 45 3 4 5 1 2
1 2 3 1 2 3 i?gg 5 1 2 3 4 4 5 1 2 3
31 2 2 31 9 3 4 1 2 3 45 1 2 3 4 51
2 3 1 3 1 2 34 1 2 4 51 2 3 5 1 2 3 4
2 3 1 3 1 2 3 4 1 2 345 1 2 1 2 3 45
345 1 2 1 2 3 45

5. ROBUSTNESS OF THE RESULTS
UNDER THE RANDOM-SUBJECT-EFFECT MODEL

In analyzing data from cross-over experiments used in clinical trials, it is often desirable
to assume the subject or the patient effect to be a random variable. Under such an
assumption, the non-additive random-subject-effect model is:

Yoj = p+ a0+ B + Tao,) + error, for 1 <j <mn,

and
Yij = ptai+ 85+ Tag gy +Paii—1,5) T Vd,5),d(i—1,5) + error, 1 <i <p—1,1<7<n (11),

where 1, o, 85, Ta(i,j)s Pd(i—1,5)> Vd(i,j).d(i—1,5) are as in (1); and the vector of subject effects
B = (B1,B2,...,B,)" has the normal distribution, N(0,021,), the error vector has the
N(0, 02Inp) distribution, 3 being independent of the error vector.

In consideration of Lemma 3.1, after some routine but lengthy algebra, the following
result can be proved.
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LEMMA 5.1. Under model (11), for any design d in Q¢ p p,
(a) the matriz Cy is given by

Co = HVi— ZLN N+ SN, 1,1, HY,
—aMdM('i — #NdNé + %NdH(/i (12)
2 2_2
+9% Hyl,1, N — “ZLHy1,1, HYy + ©HyN), — < HyH),

21
no? n

where a is a constant involving the design parameters, o and o1,
Hy=[Nglp, -+, Ngl, | is a t x p matriz and Vg, Mg, Ng are as in (6) and (7).

(b)
P' Mg, M} =0, P"'Ng, =0, P"" Hy, = 0.

It follows from (12) that P1Cy, = mP%V,, where m is a constant. Now, using steps
similar to the proof of Theorem 3.1, the following result may be proved.

THEOREM 5.1: Under model (11), dy is universally optimal for the separate estimation
of carry-over effects in the class of all designs in Qy y p.

Thus the results of Theorem 3.1 remain robust under the random-subject-effect model.

REMARK 5.1. Theorems 3.1 and 5.1 show that the result of Cheng & Wu(1980) men-
tioned in Remark 3.2, remains robust for carry-over effects under a model with random
subject effects and with direct-vs-carryover interactions.

REFERENCES

ARCHDEACON, D. S., DiNniTZz, J. H., STINSON, D. R. & TiLLsON, T. W. (1980). Some
new row-complete Latin squares. J. Combin. Theor. A29, 395-8.

BosE, M. (1996) Some efficient incomplete block sequences. Biometrika 83, 956-961.

Bosg, M. (1998) Designs with repeated measurements on any number of units over
varying periods. Australian and New Zealand Journal of Statistics 40, 241-248.

Bosg, M. and Dey, A. (2001) Some small and efficient cross-over designs under a non-
additive model. Accepted for publication in Utilitas Math.

Bose, M. and Dey, A. (2002) Optimal cross-over designs under a non-additive mixed
effects model.

Bosg, M. and MUKHERJEE, B. (2000) Cross-over designs in the presence of higher order
carry-overs. Australian and New Zealand Journal of Statistics 42 235-244.

Bose, M.and MUKHERJEE, B. (2001) Optimal crossover designs under a general model.

CHENG, C.S. and Wu, C.F. (1980). Balanced repeated measurements designs. Ann.
Statist., 8, 1272-83.

CoCHRAN, W.G. (1939). Long-term agricultural experiments. J. Royal Statist. Soc.
6B, 104-148.

CocHRAN, W.G., AUTREY, K.M. and CaNON, C.Y. (1941). A double change-over
designs for dairy cattle feeding experiments. J. Dairy Sci. 24, 937-951.



2002] Crossover Designs 191

DENES, J. & KEEDWELL, A. D. (197). Latin Squares and their Applications. New
York : Academic Press.

DEY, A. & MUKERJEE, R. (1999). Fractional Factorial Plans. New York : Wiley.
FINNEY, D. J. H. (1965). Crossover designs in bioassay. Proc. Roy. Soc. 145B, 42-61.

GrizzLE, J.E. (1965). The two-period change-over design and its use in clinical trials.
Biometrics 21, 467-480.

GUPTA, S. & MUKERJEE, R. (1989). A Calculus for Factorial Arrangements. New York
: Springer- Verlag.

HEDAYAT, A.S. AND AFSARINEJAD, K. (1978). Repeated measurement designs II. Ann.
Statist. 6, 619-628.

KEPPEL, G. (1973). Design and Analysis: A Researcher’s Handbook. Prentice-Hall,
Englewood Cliffs, NJ.

JonN, J.A. and QUENOUILLE, M.H. (1977). Experiments : Design and Analysis, 2nd
ed., London : Charles Griffin.

KIEFER, J. (1975). Construction and optimality of generalized Youden designs. In A
Survey of Statistical Designs and Linear Models. ed. J. N. Srivastava, pp. 333-353.
Amsterdam: North Holland.

KUNERT, J. (1984a). Optimality of balanced uniform repeated measurements designs.
Ann. Statist., 12, 1006-17.

KUNERT, J. (1984b). Designs balanced for circular carry-over effects. Commun. Statist.
Theo. Meth., 13, 2665-71.

KURKIJIAN, B. and ZELEN, M. (1962). A calculus for factorial arrangements. Ann.
Math. Statist. 33, 600-19.

Mielke, P.W. Jr. (1974). Square rank test appropriate to weather modification cross-over
design. Technometrics 16, 13-16.

Lucas, H. L. (1957). Extra-period Latin-square change over designs. J. Dairy Sc., 32,
225-39.

MAGDA, C. (1980). Circular balanced repeated measurements designs. Commun. Statist.
Theo. Meth., A9, 1901-18.

MENDELSOHN, N. S. (1968). Hamilton decomposition of the complete directed n-graph.
In Theory of Graphs, Eds. P. Erdos & G. Katona, pp. 237-41, Amsterdam : North-
Holland.

MUKERJEE, R. (1980). Further results on the analysis of factorial experiments. Calcutta
Statist. Assoc. Bull, 29, 1-26.

MUKHOPADHYAY, A.C. and SAHA, R. (1983). Repeated measurements designs. Calcutta
Statist. Assoc. Bull, 32, 153-168.

PATTERSON, H. D. (1970). Non additivity in change over designs for a quantitative
factor at four levels. Biometrika, 57, 537-49.



192 Mausumi Bose [November

PATTERSON, H. D. & Lucas, H. L. (1962). Change-over Designs. Tech. Bull. No.
147, North Carolina Agric. Fxp. Station.

SEN, M. and MUKERJEE, R. (1987) Optimal repeated measurements designs under in-
teraction. J. Statist. Plann. Inference 17, 1987, 81-91.

STUFKEN, J. (1991). Some families of optimal and efficient repeated measurements
designs. J. Statist. Plann. Inference 27, 75-82.

STUFKEN, J. (1996). Optimal crossover designs. In Handbook of Statistics 13, Eds. S.
Ghosh & C. R. Rao, pp. 63-90, Amsterdam : North Holland.

WaNG, L. L. (1973). A test for the sequences of a class of finite graphs with two
generators. Notices Amer. Math. Soc. 20, 73T-A275.

WiLLiamvs, E. J. (1949). Experimental designs balanced for the estimation of residual
effects of treatments. Austral. J. Sci. Res., A2. 1/9-68.

APPENDIX

Proof of Lemma 3.1. From (6), (7) and Definitions 3.1 and 3.2, one can show that
Vi, =nt (L @ 1,.1)) +n(p — Dt 2L @ I, (A.1)

where for a positive integer s, I stands for the identity matrix of order s. Furthermore,

we have
Ny, 1, = (npt=3)(1; ® 1,). (A.2)

Recalling the definition of P! from (9) and using (A.1) and (A.2), the following statements
can be proved after some algebra:

POV, (PYYY =n(p— 1)t 2I,_1, PV, (P°) =0, P, (P =0,
PY'Ny, =0,
P (Ng, 1,)(Na, 1;,) (P°') =0,
PO(Na, 1) (Ngy 1) (PY) = PP (N, 1,) (Na, 17,) (P = 0,

and
PY' Mg, M} = 0.

By (10), we have Ay, = P°1Cy, (P%1) = POV, (P®) = n(p — 1)t~ 21;_;. Thus Ay, is
completely symmetric and the Lemma is proved.

Proof of Lemma 3.2. From (10) it is clear that PY*Cy(P"!) — A4 is nonnegative definite for
all din €, p. Again, as Vg — Cy is nonnegative definite for all d in £ , p, POV, (POY —
PO1C4(P) is nonnegative definite for all such d. Hence,

Trace(Ag) < Trace(P'Vy(P*')) = Trace(P™ Cy, (P™')) = Trace(Aq,)

for all d in €, ,. This completes the proof.



