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Abstract

Suppose that adding a new variable term to the general linear random-effect model becomes the
overparameter linear random-effect model, then the statistical inference of the some unknown
parameter of the two models is not necessarily the same. In order to solve this problem, this paper
uses the solution of constrained quadratic matrix-valued function optimization problem to give
the analytical expression of the best linear unbiased predictor/best linear unbiased estimator of
the unknown parameter function under the overparameter linear random-effect model. The con-
ditions for the equivalence of the best linear unbiased predictor/best linear unbiased estimator of
unknown parameter functions of two models are obtained by using some algebra and matrix
theory tools.
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