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On the construction of designs with three-way
blocking
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Abstract. Experimental designs under two-way blocking structure are used to separate out two cross-classified non-interacting
sources of variation in the experimental material. However, there may exist situations wherein the experimental area contain
some stony patches or other features that tend to clump in compact areas where these designs cannot capture the variability due
to these compact areas. For such situations, experimental designs that are capable of removing three sources of variability can be
more advantageously used. In this paper, some methods of constructing designs under three-way blocking structure have been
developed. Joint information matrix has been derived and the efficiency factor of these designs has been computed as compared
to an orthogonal design. List of parameters of the designs obtained has been prepared for number of treatments < 25 along with
the efficiency factor for each design.

Keywords: Gerechte designs, partially variance balanced, rectangular association scheme, structurally incomplete, Sudoku de-
signs, variance balanced

1. Introduction

Experimental designs under two-way blocking structure are used to separate out two non-interacting sources of
variation in the experimental material. These designs may not be able to mark out stony patches or other features
that tend to clump in compact areas. In these situations, where there are three sources of variability, experimental
designs under three-way blocking can be advantageously used. Gerechte designs introduced by Behrens [3] are
a popular class of designs that are used to separate three sources of variation from the experimental material. In
these designs, an n X n square grid is partitioned into n regions 51, S, . .., .Sy, each containing n cells of the grid.
The symbols 1, ..., n are to be placed in the cells of the grid in such a way that each symbol occurs once in each
row, once in each column and once in each region. Stewart and Bradley [7] discussed some adjusted orthogonal,
variance balanced, multi-dimensional block designs. Design plans and efficiencies of seven three-dimensional de-
signs, each nearly optimal in defined classes of designs, are listed in this study. Bailey et al. [1,2] have shown that
the regions of a Gerechte design are always taken to be spatially compact areas. In these designs, rows, columns
and additionally, compact regions are treated as blocks. Gerechte designs were originated in statistical design of
agricultural experiments where it is ensured that treatments are fairly exposed to localized variations in the field
containing experimental plot. These designs are capable of marking out stony patches, lumpsy soil, or other features
that tend to clump in compact areas. They defined orthogonal and multiple Gerechte design and also discussed the
randomization procedure of this design. Vaughan [9] discussed the problem of existence of a Gerechte design for a
given partition of the cells and explored the relationship of Gerechte design with graph theory and also discussed
the situations when a Gerechte design has completion or not. Courtiel and Vaughan [4] showed that for all positive
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integers s and ¢, any Gerechte framework where each region is either an s x ¢ rectangle or a ¢ X s rectangle is
realizable.

Sudoku designs form a special case of Gerechte designs that are available for composite numbers. Sudoku design
is constructed in square shape and regions are also square in shape and hence came the name Sudoku square design.
Sudoku (9 x 9) design with 3 x 3 regions is the most common Sudoku design. Hui-Dong and Ru-Gen [5] discussed
the basic properties of k& x k Sudoku squares with construction procedure and then the Sudoku square is made into
a new design applied to field experiment. This design can make a layout of k treatments with & replications and
control the three-way soil-environmental variation. They have also presented the construction procedure of Sudoku
squares, the mathematical model and statistical method of analyzing data from a Sudoku square design. Subramani
and Ponnuswamy [8] discussed the construction of a class of Sudoku designs of order m?. They presented four
different models for analyzing the data obtained from such design. They also presented an illustration of analysis
with a hypothetical data set. Also, the application potential of these designs in various fields of agriculture has been
discussed. Xu et al. [12] studied the Sudoku based space filling designs.

In this paper, some methods of constructing designs under three-way blocking structure have been developed. The
information matrix for estimating the contrasts pertaining to treatment effects has been derived and the efficiency
factor of these designs has been computed. List of parameters of the designs obtained has been prepared for number
of treatments < 25 along with the efficiency factor for each design.

2. Experimental setup and model

Let the v treatments are arranged in an experimental set up under three-way blocking structure in p rows, g
columns and m regions (patches). The following four-way classified model with treatments, rows, columns and
regions as the four classifications, is considered:

Yijkh = 1+ T + o + Bi + Vn + €ijkn;
1=12,...,u05=12,...,p;k=12,...,¢;h=1,2,...,m

ey

where, yi;xn is the response from the j0 row, k™ column and A™ region receiving i treatment. p is the general
mean, 7; is the i™ treatment effect, oy is the 4™ row effect, By is the k™ column effect and +;, is the h" region
effect. e;;x, is the error term identically and independently distributed and following normal distribution with mean
zero and constant variance. Under this model, the information matrix for estimating the contrasts pertaining to the
treatment effects has been obtained. A detailed derivation has been given in the Appendix.

3. Some definitions

Some terms that are used in the successive sections are defined below.

3.1. Regular/Irregular regions

If all the regions belonging to a design under three-way blocking structure are of same size and shape, i.e., same
number of treatments are appearing in each region and the shape of each region is uniform, then such designs are
said to be regular. Otherwise, they are called irregular.

3.2. Structurally incomplete designs

A design under three-way blocking structure is said to be structurally incomplete if there is at least one row-
column intersection which does not receive any treatment.
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4. Methods of construction

The general methods for constructing designs under three-way blocking structure are explained in Sections 4.1
and 4.2 along with appropriate examples.

4.1. Designs under three-way blocking structure involving rectangular regions

Let the number of treatments, v be an even number. Write the v numbers in natural order in the first row ofav x v

array and form (%) consecutive pairs of numbers. Start the second row with the second pair of treatments and end

with first pair, in a circular manner. Similarly, the third row starts with third pair and so on, the ( %)lh row starts with
(%)th pair. Obtain another set of (%) rows by interchanging the order of each pair and juxtapose these rows below
the first set of (%) rows. The resulting array has every treatment appears in each row and each column exactly once.
Now, v regions are formed by partitioning the v rows into two equal parts and by taking two consecutive columns
together such that every treatment appears in each region precisely once. In this type of designs, rows, columns
and regions are complete and the shape of the regions are regular (rectangular). These designs are found to be
variance balanced with efficiency factor as unity. For this class of designs parameters are v (number of treatments)
= r (number of replications of treatments) = p (number of rows) = ¢ (number of columns) = m (number of
regions). General form of information matrix for estimating the elementary contrasts pertaining to treatment effects

is obtained using the Model (1) as given below:

CTU<IU£)
v

The canonical efficiency factor of these designs in comparison to an orthogonal design having the same number
of treatments and assuming the same variance has been computed and is unity for all the designs in this class.
Parameters of the designs along with estimated variance (V;;;%,5 = 1,2,...,v;4 # j) have been listed in Table 1
forv < 25.

Example 1. Let v = 8 giving rise to 4 pairs of treatments in the first row written in natural order. Start the second
row with the second pair of treatments and end with first pair, in a circular manner. Similarly, the third row starts
with third pair and fourth row starts with fourth pair. Remaining 4 rows are obtained by interchanging the order of
each pair in the first 4 rows. Taking rectangular regions 4 x 2 size together, eight regions are formed.

0N BN N W=
N W =00 O AN
N oo N R—= QW Ww
— =] W o O\ B
B N0 AW =3 W
W= 3 Wb oo
AN B oo W=
N W= 9 o

The parameters of this design are v = r = p = ¢ = m = 8. The information matrix for estimating the elementary
contrasts pertaining to treatment effects is C. = 8(Is — %) and the estimated variance of elementary contrasts

pertaining to treatment effects is 0.25.

Particular Case 1. Designs under three-way blocking structure for rectangular regions with one empty node
Consider an experimental situation where one empty node is present in every region. A class of structurally
incomplete designs for three-way elimination of heterogeneity having rectangular regions can be constructed using
the designs obtained under Method 4.1. These designs exist when number of treatments is a multiple of four. In the
designs obtained under Method 4.1, leave one cell (row column intersection) from each region empty. Without loss
of generality, the empty nodes are placed in the array in such a way that each row, each column and each region
has only one empty node. This reduces one replication for each of the treatments. The resultant designs are found to
be partially variance balanced with the treatments following a three associate-class rectangular association scheme
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Table 1 Table 2

List of designs obtained using Method 4.1 List of designs obtained using particular case 1
S. No. v r p qg m Vi S. No. v r P qg m Vij Ecan
4 4 4 4 4 0.5000 1 4 3 4 4 4 0.6667 0.6667
6 6 6 6 6 0.3333 2 8 7 8 8 8 0.3054 0.9357
8 8 8 8 8 0.2500 3 12 11 12 12 12 0.1862 0.9763
10 10 10 10 10 0.2000 4 16 15 16 16 16 0.1350 0.9877
12 12 12 12 12 0.1667 5 20 19 20 20 20 0.1060 0.9925
14 14  0.1428 6 24 23 24 24 24 0.0874 0.9949

16 16 16 16 16 0.1250
18 18 18 18 18 0.1111
20 20 20 20 20 0.1000
22 22 22 22 22 0.0909
24 24 24 24 24 0.0833

—O VXU U A W —
=
=
=

—_

(Vartak [10,11]). Parameters for this class of designs are v = p = ¢ = m and r = v — 1. The average of estimated
variances of elementary contrasts pertaining to treatment effects (V,-j; i,j= 1,2,...v;% # j) has been computed
using the SAS code developed for the purpose. The canonical efficiency factor of these designs in comparison to an
orthogonal design having the same number of treatments assuming the same variance for both the designs (E¢qn)
has also been computed. Parameters of the designs along with average variance and efficiency factor have been listed
in Table 2 for v < 25.

Example 2. Let v = 8. Placing one empty node each in each rectangular region of a design obtained under
Method 1, in such a way that each row, each column and each region have only one empty node the following
design for 8 treatments in 8 rows, 8 columns and 8 regions each having one empty node in 7 replications can be
obtained:

* 213 415 6|7 8
3 4|1 * 6|7 8|1 2
S 6|7 8|1 *]|3 4
7 8|1 2|3 4|5 *
2 1|4 3|6 5|* 1
4 *p6 518 72 1
6 5|8 *|2 1|4 3
8§ 712 1|* 3|6 5

For the above design, the information matrix has been computed using SAS code and is given below:

5.733 —0.800 —0.733 —0.867 —0.800 —0.800 —0.867 —0.867 ]|
—0.800 5.733 —-0.867  —-0.733 —-0.800 —0.800 —0.867 —0.867
-0.733 —0.867 5.733  —0.800 -0.867 —0.867 —0.800 —0.800
—-0.867 —0.733 —0.800 5.733 —0.867 —0.867 —0.800 —0.800
—0.800 —0.800..—=0.867 —0.867 5.733 —-0.800 -0.733 —0.867
—0.800 —0.800  —0.867 —0.867 —0.800 5.733 —-0.867 —0.733
—-0.867 —0.867 —=0.800 —-0.800 —0.733 —0.867 5.733  —0.800
-0.867 —0.867 —0.800 —-0.800 —0.867 —0.733 —0.800 5.733

Particular Case 2. Designs under three-way blocking structure for rectangular regions with one or (% — 1) empty
region(s)

Once again consider the designs with rectangular regions obtained under Method 4.1. If any one of the rectangular
regions is emptied, i.e., the entire region is not receiving any treatments, the resulting design for three-way blocking
structure with an empty region will still hold good all the properties of the original design, except for some reduction
in efficiency. This result can be extended to designs having (% — 1) consecutive empty regions and the method yields
designs for all even number of treatments. Both types of designs are found to be partially variance balanced with
the treatments following a three associate-class rectangular association scheme. Parameters for the class of designs
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where only one empty rectangular region are v = p = ¢ = m and r = v — 1 whereas the parameters for the class of
designs with (% — 1) neighbouring empty rectangular regions are v = p = ¢ = mandr = (% + 1).

The average of estimated variances of elementary contrasts pertaining to treatment effects has been computed
using the SAS code. The canonical efficiency factor of these designs in comparison to an orthogonal design having
the same number of treatments and assuming the same variance has also been computed. Parameters of the designs
along with average variance and efficiency factor have been listed in Table 3 for v < 25.

Example 3. Letv = 8. A design for one region is completely empty is given below:

1 23 4|5 6|7 8
3 415 6|7 8|1 2
5 6|7 8|1 2|3 4
7 8|1 2|3 4|5 6
* %14 316 5|8 17
o016 5|18 7|2 1
* o 18 712 1|4 3
* o012 114 3|16 5

Parameters of this design are v = p = ¢ = m = 8 and r = 7. For the above design the C-matrix is as follows:

5875 —0.875 —-0.958 —-0.708 —-0.958 —0.708 —0.958 —0.708
—0.875 5.875 —0.708 —-0.958 —-0.708 —0.958 —0.708 —0.958
—-0.958 —0.708 5.875 —0.875 —0.958  —-0.708 —0.958 —0.708
—0.708 —0.958 —0.875 5.875 —0.708 —0.958 —0.708 —0.958
—0.958 —0.708 —0.958 —0.708 5.875. —0.875 —0.958 —0.708
—-0.708 —-0.958 —0.708 —0.958 —=0.875 5.875 —0.708 —0.958
—-0.958 —-0.708 —0.958 —0.708 —=0.958 —0.708 5.875 —0.875
| —0.708 —0.958 —0.708 —0.958 —0.708 —0.958 —0.875 5.875

Example 4. Letv = 8. A design where (% — 1) = J regions are completely empty is shown below:

EE R B O QROSEN
* % % %00 O\ AN
* % % ¥|= QW
¥ % % %N oo O H
* % % XL = QW
% ¥ % %S N oo
N W= QAN & o

AN B Do W=

Parameters of this design are v = p = ¢ = m = 8 and r = 5 and the C-matrix is:

3.625 -0.625  —-0.875 -0.125 -0.875 —-0.125 —-0.875 —0.125
—0.625 3.625 —0.125 -0.875 -0.125 —-0.875 —0.125 —0.875
—-0.875 —0.125 3.625 —0.625 —-0.875 —0.125 0.875 —0.125
—-0.125 —-0.875 —0.625 3.625 —-0.125 —-0.875 —0.125 —0.875
—-0.875 —0.125 —-0.875 —0.125 3.625 —0.625 —0.875 —0.125
—-0.125 -0.875 —0.125 —-0.875 —0.625 3.625 —0.125 —0.875
-0.875 —-0.125 —-0.875 —0.125 —-0.875 —0.125 3.625 —0.625
—-0.125 —-0.875 —-0.125 —-0.875 —0.125 —0.875 —0.625 3.625

The average of estimated variances of elementary contrasts pertaining to treatment effects is 0.2986 and 0.5286
and the canonical efficiency factor is 0.9567 and 0.7568 for design having one empty region and 3 empty regions,
respectively.
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Table 3 Table 4
List of designs obtained using particular case 2 List of designs obtained using particular case 3
SNo. v 7 p q m Vij Ecan S. No. vooTy  Te P qg m Viit, Viico Ecan
1 6 5 6 6 6 04378 09137 1 8 7 8 8 8 8 02987 0.2735 0.9748
2 6 4 6 6 6 06667 0.7500 2 12 11 12 12 12 12 0.1853 0.1758 0.9891
3 8 7 8 8 8 0.2986 0.9567 3 16 15 16 16 16 16 0.1347 0.1298  0.9939
4 8 5 8 8 8 0.5286 0.7568 4 20 19 20 20 20 20 0.1059 0.1029 0.9962
5 10 9 10 10 10 0.2281 0.9741 5 24 23 24 24 24 24 0.0873 0.0853 0.9973
6 10 6 10 10 10 04370 0.7627
7 12 11 12 12 12 0.1850 0.9828 Table 5
8 12 7 12 12 12 03723 0.7674 List of designs obtained using Method 4.2
9 14 13 14 14 14 0.1557 0.9877
10 14 8 14 14 14 03242 0.7712 S. No. v r P q m Vij Ecan
11 16 15 16 16 16 0.1345 0.9908 1 7 6 6 7 14 0.4285 0.7778
12 16 9 16 16 16 0.2870 0.7742 2 11 10 10 11 22 0.2272 0.8800
13 18 17 18 18 18 0.1185 0.9929 3 19 18 18 19 38 0.1184 0.9383
14 18 10 18 18 18 0.2575 0.7766 4 23 22 22 23 46 0.0956 0.9504
15 20 19 20 20 20 0.1059 0.9943
16 20 11 20 20 20 0.2335 0.7787 Table 6
1722 21 22 22 22 00957 09954 List of designs obtained using particular case 4
18 22 12 22 22 22 0.2135 0.7804
19 24 23 24 24 24 00873 0.991 SNo. v r¢ re p g m  Vie,  Vhey  Ecan
20 24 13 24 24 24 0.1967 0.7819 7 6 12 6 7 7 04286 03214 0.8484

1r 10 20 10 11 11  0.2272 0.1705 0.9263
19 18 36 18 19 19 0.1184 0.0888  0.9651
23 2244 22 23 23 0.0956 0.0717 0.9725

AW~

Farticular Case 3. Designs under three-way blocking structure having rectangular regions for comparing test treat-
ments with one control

Construct a class of designs under three-way blocking using Method 4.1. Now, replace v distinct treatments, one
each from each region by a control treatment O in such a way that each row and each column has only one position
replaced by control treatment. This procedure results in a design for comparing v (even) test treatments with a
control treatment where the test treatments follow three associate-class rectangular association scheme. Parameters
of this class of design are v = r. (number of times control treatment is replicated in the design) = p = ¢ = m, 1y
(number of replications of test treatments) = (v.—1).

The average of estimated variances of elementary contrasts pertaining to test vs. test treatments (Vtitj 19, =
1,2,...,v;i # j) and the estimated variance of elementary contrasts pertaining to test vs. control treatment
(Vi,e05t = 1,2,...v) have been computed using the SAS code developed for the purpose. The canonical efficiency
factor of these designs in comparison to an orthogonal design having the same number of treatments assuming the
same variance has also been computed. Parameters of the designs along with estimated average variance of test vs.
test as well as test vs. control and canonical efficiency factor have been listed in Table 4 for v < 25.

Example 5. Let v = 8. By replacing distinct treatments from each region with a control treatment represented by
‘0’ we get the following design:

NN S =00 RN
— S L1 W oA A
W= 3 WUk~ S0
N W= S o

[ S S R R R |

S N0 NW = 3 W

N0 R—=ISW

[o RN NE PN O] RN IRV IS I

Parameters of this design are v = r. = p = ¢ = m = 8, r, = 7. Using the SAS program, the C-matrix for the
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above design is computed as follows:

5969 -0.719 -0.688 —-0.750 —-0.719 —-0.719 —-0.750 —0.750 —0.875
—0.719 5.969 —-0.750 -0.688 —0.7Y19 -0.719 —-0.750 —0.750 —0.875
—-0.688 —0.750 5.969 -0.719 -0.750 -0.750 -—-0.719 —-0.719 -0.875
-0.750 —-0.688 —0.719 5.969 —-0.750 —-0.750 —-0.719 —-0.719 -0.875
c.=| —-0719 -0.719 -0.750 —0.750 5.969 —-0.719 -0.688 —0.750 —0.875
-0.719 -0.719 —-0.750 —-0.750 —0.719 5.969. —0.750 —0.688 —0.875
—-0.750 —-0.750 —-0.719 -0.719 —-0.688 —0.750 5.969 —0.719 —0.875
-0.750 —-0.750 —-0.719 —-0.719 —-0.750 —0.688 —0.719 5.969 —0.875
-0.875 -0.875 —-0.875 —-0.875 —-0.875 —-0.875 —0.875 —0.875 7.000

The average of estimated variances of elementary contrasts pertaining to test vs. test treatments and test vs. control
treatment have been computed as 0.2987 and 0.2735, respectively. The efficiency factor of the design is computed
as 0.9748. It may be noted that the estimated variance for test vs. control is less than that of test vs. test comparison,
indicating the suitability of this type of designs for comparing a set of test treatments with a control under three-way
blocking set up.

4.2. Designs under three-way blocking structure using balanced incomplete block designs

This series of designs is constructed by making use of the popular balanced incomplete block designs of v = 4t+3
series, where v is a prime number and ¢ is any natural number > 1. Obtain two initial blocks by taking even and
odd powers of primitive element mod v. Append these initial blocks of one below the other in a vertical manner
retaining the identity of the blocks. Develop these initial blocks cyclically mod v in a horizontal direction resulting
in 2v blocks. Treat the blocks of the BIB designs as regions, a series of designs for three-way blocking structure in
(v — 1) rows, v columns and 2v regions having (v — 1) replications can be obtained.

These designs are seen to be variance balanced. In these designs, rows are complete but columns and regions
are incomplete. General form of information matrix for estimating the elementary contrasts pertaining to treatment
effects is obtained using the Model (1) as given below:

v(v—3 J.

C, = u I,-=

(v—1) v
The estimated variance of elementary contrasts pertaining to treatment effects and the canonical efficiency factor
of these designs in comparison to an orthogonal design for the same number of treatments and assuming equal
variance have been computed using the SAS code developed for the purpose. List of parameters of the class of

designs along with estimated variance and canonical efficiency factor have been prepared and given in Table 5 for
v < 25.

Example 6. For v = 7, primitive element is 3. By developing initial blocks 1, 2, 4 and 3, 5, 6 obtained using even
and odd powers of primitive element mod 7, two BIB designs can be obtained. Append the blocks of one BIB design
below the other and take each block of the design as region, 14 regions each of size 3 can be obtained.

112 (3|4 |5]|6)|7
2134|516 |7]|1
4 516 |7|1]|2]3
314|156 |7|1]2
S|16|7|12]3]|4
6 | 7|1 [|2|3|4]|5

For this design, the parameters are v = ¢ = 7, p = r = 6 and m = 14 and the information matrix for treatment
effects is:

C, =4.6671; —0.667J7
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This design is variance balanced with the estimated variance of elementary contrasts pertaining to treatment effects
as 0.4285 and the canonical efficiency factor as 0.7778.

Farticular Case 4. Designs under three-way blocking structure using balanced incomplete block designs for com-
paring test treatments with one control

Consider the class of equi-replicated designs obtained using Method 4.2. Now, treatment substitution method
can be used to obtain a class of designs under three-way blocking structure for comparing test treatments with one
control. Replace two treatments say, v and (v — 1) treatments by the control treatment 0. This doubles the number
of replications of the control treatment 0. Treat the remaining (v — 2) treatments as test treatments. In the resultant
design, control is replicated r. = 2(v — 1) times and (v — 2) test treatments replicated 7, = (v — 1) times. Other
parameters of this class of designs are ¢ = m = v and p = (v — 1). The general form of C-matrix is obtained for
this class of designs as follows:

v(v — 3) B Jy_a 2(v—13)
=1 L2 L e
C, =
2(v—3) N 2(v—2)(v—13)
(o1 2 -1

This design is variance balanced. The estimated variances of elementary contrasts pertaining to test vs. test
(Viit;5,5 = 1,2,...,v — 2;0 # j) and test vs. control treatment (V¢4 = 1,2,...v — 2) have been computed
using the SAS code developed. The canonical efficiency factor of these designs in comparison to an orthogonal de-
sign having the same number of treatments assuming the same variance has also been computed. List of parameters
of the designs along with estimated variance of to test ys. test as-well as test vs. control treatments and efficiency
factor have been given in Table 6 for v < 25.

Example 7. Let there be v = 7 treatments denoted by 1,2, .. .,7. By renumbering the treatment numbers 6 and 7
by control treatment 0, the following design for comparing 5 test treatments with a control can be obtained:

Parameters of this class of design are g = m =7, p = r, = 6 and r. = 12. C-matrix is obtained for this design
as follows:

S W Wl o=
S S Bl
—_— o Ve W
N - SfS A~
WS =S W
NN L S}
(S0 SN NS ] US I

C. — 4.667I5 — 0.667Js 1.333
T 1.333 6.667

5. Conclusions

Two methods of construction of designs under three-way blocking structure for regular regions have been de-
veloped for different parametric combinations. The first method developed gives variance balanced designs for all
even numbers of treatments. Two particular cases of this method yield structurally incomplete, partially variance
balanced designs. Second method is developed for designs having number of treatments of the form 4¢ + 3 and the
designs obtained are variance balanced. Both methods can be suitably modified to construct designs for comparing
a set of test treatments with a control. These designs give the comparisons between test vs. control treatments more
precisely. List of parameters of designs has been given. Canonical efficiency factor for each design has been worked
out by writing a SAS code in PROC IML and it is seen that all the designs are having high efficiency factor for
sufficient number of treatments.
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Appendix
The model given in Model (1) can be written in matrix notation as follows:
Y =pl+ A'r +Dija+ D)3 +Diy+e )

where, Y is an X 1 vector of observations, j is the grand mean, 1 is the n x 1 vector of ones, A’ is n X v incidence
matrix of observations versus treatments, 7 is a v X 1 vector of treatmenteffects, D’; is n x p incidence matrix of
observations versus rows, « is p x 1 vector of row effects, D', is n-x ¢ incidence matrix of observations versus
columns, 3 is g x 1 vector of column effects, D’3 is n x m incidence matrix of observations versus regions, - is
m x 1 vector of region effects and e is n x 1 vector of random errors with E(e) = 0 and D(e) = o1, This model
can be written as

Y =X60; + X320 + e (3)
where,
X; =[A"], Xy;=[1 D'y Dy D3],

61 = (1) is the vector of parameter of interest and 82 = (1 « 3 ) is the vector of nuisance parameters.
Now, the information matrix for treatment effects is given by

C =X/ X; — X, Xo(X},Xs) " X,X,. &)
where,
X/X; = AA’ =R,
XX, = [Al, AD}, AD), AD}] = [r,, Ny, Ny, Ny]
1T 1D} 1D, 1D;] n kI k;a k!,
x/x,_ | D1l DiDj DD DD} ||k, Ko M, My
2 D,1 D,D) D,D, D,Dj ks M, K; M;
Ds;1 D;D, D;Dj D;D) k, M, M, K,
Here, 7, = (71,772, - - -, Try) 18 the v X 1 replication vector of treatments, ko, = (ka1, ka2, - - -, kap)' i the p x
1 vector of row sizes, kg = (kg1,kgay. .., kaq) is the ¢ x 1 vector of column sizes and k-, = (ky1,ky2, ..., ki)’
is the m x 1 vector of region sizes. Further, K, = Diag(ka1, ka2, - . -, kap) is the diagonal matrix of row-sizes,

K = Diag(kg1, kg2, . - ., kagq) is the diagonal matrix of column-sizes and K., = Diag(k1,kq2, ..., kym) is the
diagonal matrix of region-sizes. N is the incidence matrix of treatments versus rows, N3 is the incidence matrix of
treatments versus columns, N3 is the incidence matrix of treatments versus regions, M is the incidence matrix of
rows versus columns, M5 is the incidence matrix of rows versus regions and M3 is the incidence matrix of columns
Versus regions.

_(AB 1 (A'+FE'F -FE!
IfX = (B’ D> then X7° = ( _g-Llp E-1

where, F = A"'Band E=D — B’A~'B.
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Note: If rank(A)+rank(D — B’ A~ B) = rank(X), then one can use true inverse as well as generalized inverse of
matrix X interchangeably as given in Searle [6].

o’ (14 o’
A A Ags
A, Kin Kig |’
Al; Ky Koo

(X5X,)™ =

o oo

where

A =K'+ K (MK M+ M KoM) + MoK M+ MoK, MEK ',

A = —K ' (MK + MoKY,),

Ay = K. (Mi1Ky; + MoKp,), Kin = K5 + KM (K, = MK 'M3) MK ',
Ky = —K;'M;3(K, — M5K;'M3) and

Kjy = (K, — M3K;'Ms) ™.

Thus, the expression for information matrix for treatment effects in designs under three-way blocking structure is
simplified as

C =R, — {(N;A;1N} + N1 AN, + NjA13N%) + (No AN, + NoK N, + NoK o NY)

/ / / / / (5)
+ (N3A 3N + N3Kip,Ny + NyKgN3) b
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