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VT vec(d; — 8;) SN (0,G;55G), i=1,2,..., (3.7.5)
where
G = 8V€C ZJA/ z 1-m )
m=0
VT vee(T, — 0,) SN0, F, X5 F)), n=1,2,..., (3.7.6)
where F,, ;== G, + -+ G,,.
If (Ix — A1 —--- — Ap) is nonsingular,
VT vec(Woy — Uoo) 5 N (0, Fag S FL), (3.7.7)
where Foo = (Wo,..., VL) ® ¥y
p times
i=0,1,2,..., (3.7.8)

VT vec(0; — 0;) S N(0,C; Ea4Cl + C; X500,

where
CO = O, Cl =

(PP @1Ik)Gii=1,2,..., Ci:=(Ig @®;)H, i=0,1,...,

SN

and

H o= =5 =
S

L/K{LK(IKQ + KKK)(P & IK)
(3.7.9)

VT vec(E, — Z,) S N(0, B, S4B, + B,55B.)
(P' ® Ix)F, and B, := (Ix ® ¥,)H.

.-+ — Ap) is nonsingular,

VT vec(Ese — Soo) SN (0, BooXaB., + B X5B), (3.7.10)
(P' @ Irx)Fso and Boo = (I ® Woo ) H.

where B,, :=
If (Ix — Ay —

where By, :=
Finally,

\/T(@j]“h — wjk7h) LA N(O djk’hxad;k’h + Ejk,hE;,E;k’h)
(3.7.11)

jk=1,...,K, h=1,2,...,

where

h—1
3 [MSEj(h)(e;szsiPek)(e;P’ ®¢)G
1=0

kI MSE; (h)? 4
(¢®;Pey,) Z ;P Xy @ €;)Go,



