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Abstract

Necessary and sufficient conditions for BLUEs of estimable func-
tions of parameters in a linear fixed effect model remaining un-altered
by a change in error covariance structure are outlined in [1]. For sub-
models, where the original full linear model is made smaller by reducing
the number of regressors, block diagonal or diagonal matrices provide
insight into conditions for the full model and its entire set of submod-
els each to retain their own BLUEs ([3]; [2]). These results extend to
establishing conditions for which covariances of these BLUEs are also
retained. These error covariance changes can be used to produce a very
wide range of new cloned data sets all of which have the same BLUEs
and BLUE covariances, both for the full model and for each submodel.
The results have connections data confidentiality and encryption.

This talk is based on joint work with Jarkko Isotalo, Augustyn
Markiewicz and Simo Puntanen.
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