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Abstract

In this article we present the structure of the F' tests, the variance components and the approxi-
mate degrees of freedom for each of the eight possible mixed models of the strip-split plot design.
We present an example to illustrate the model and compare it to more traditional settings like
a three-way factorial design and a split-split plot model.

Key words: Experimental design, mixed models.

1 Introduction and Method

There are many opportunities in which a researcher needs to know the behavior of a factor in
relation to one and/or two additional factors. When this happens a factorial design is usually
considered, which is due, in part, to the great development reached by this type of model.

Instead, we study here the strip-split-plot design; i.e., an extension of strip-block designs such
that each plot on the intersection is subdivided into subplots to insert a third factor. This new factor
will be more precise on its measurement due to its high number of observations and interactions;
which is the more important feature of the design.

We do not claim originality on the invention of this model. On the contrary, Gomez and Gomez
(1984)) described it, as well as|Zimmermann (2004} 2014) did. They also described the F' tests when
the effects are fixed. Nonetheless, after an intensive search, we could not find on the literature those
same F tests for the strip-split plot design with mixed effects. For instance, Montgomery (2012)
calls strip-split-plots what is known in most of the remaining literature as strip blocks, therefore his
analysis is developed for this latter case, and again only for the fixed effects model. The omission
is understandable taking into account that his work is mainly focused on industrial applications;
not agriculture, where this model could be more useful.

Other authors, like (Cochran and Cox (1992) talk about strip-split plots and strip blocks, but
do not talk about strip-split plot designs. Kuehl (1999) opens the possibility to a third factor for
experiments with sub-subplots, but does not go beyond this point. |McIntosh (1983) introduces
analyses for combined experiments, but does not touch strip-split plot designs. Finally, Saavedra
(2000) works with combined experiments in split plots and even works with sub-subplots, but she
does not touch either strip-split plot designs.

Thus, there is a gap on the literature and no current monographs, books or papers, to our
knowledge, seem to cover it. We intend to fill that gap here presenting for the first time the
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development of such F' tests for all possible mixed models. On a sequel, we will consider the
contrasts for this design and construct their variances and variance estimators, again for every case
of the mixed effects model.

To determine the variance components and the ANOVA, we use a method explained by [Searle
et. al. (1992)). The design is completely randomized so that it makes sense to implement F' tests.
The mathematical model is given by

Ynijk = m+ R + Ai +ea,, + Bj +ep,; + ABij + ean,,; + Cx + ACjy; + BCj + ABCjjj; + e,

where m is the general mean, Ry is the h-th random block effect (h = 1,...,r), A; is the i-th
horizontal strip effect (i = 1,...,a), Bj is the j-th vertical strip effect (j = 1,...,b) and C}, is the
k-th effect of the subplot of A and B (k=1,...,¢). So ypji represents the observation of the i-th
level of A, the j-th level of B, the k-th level of C' on the block h. The errors ey,,, €p,;, €ap,,; and
et,;;, are normally distributed with mean zero and variance o? K agB, o2 . and Ugt, respectively.
Since the blocks are random, we will assume R ~ N (0,0%).

The analysis is done according to the scheme on Table|l] where df stands for degrees of freedom
and S5 stands for the sum of squares of the respective variation source. It is worth mentioning
here that Diaz (2004) presents the sums of squares and the covariance matrices for all the mixed
models as Kronecker products, but those are omitted here to save space.

Table 1: Sums of squares and Degrees of freedom

Source df S5

R r—1 abey (@ —7.)°

A a—1 ber Y (G —7Y.)?

ea (r—1)(a—1) be Yty Yohet @i, = Une. — Vi + 7.7
B b—1 acrzzzl(?..j. -7.)°

en (r=10-1) | a0 @y~ Tn. — Ty + 7.
AB (a—Db-1) | er i YW~V — Vs + 7.

a b r — — _ _
eAB (a—1)(b—=1)(r—1) iZizl;j:I ;h:1 (i‘/hijé_ Yhi. ~Yng — Y5 T
U +¥i +7.5-7.)

C c—1 abry (., —7.)?
AC (a—1)(c—1) or 3y Y e Win — Vi —Vok +9.)°
BC (b=Dlc=1) | arS Y@, ~ T4 +7.)

b S _ _ _
ABC | (a—1)(b—1)(c—1) Ty 2=t ZZ:l(y.ijkz_y.i.k Yk tYok—
Yij T Y. + ?.bj. -7..)
e ab(c —1)(r — 1) Zh;% Dozt 2t 2ot Ynigk = ijk — Ynij. +
Y.ij.

2 Expected mean squares

To illustrate how to obtain the expected mean squares E(M.S) we will show the process for the
random blocks R (For the remaining cases, since the procedure is similar, we will only present
the final value without the respective development): First, take SSg in Table (1| and calculate its



expected value:

T
E(SSp) =abcy E(Ry—R +ea, —€a +@p, —p +eap, —Cap_ +e, —e. )
h=1
since the product of errors and factors is always zero under expectation, E(SSg) equals
achE Ry, — 24 achE (€a, — €A +€B, —€B +€ap, —e€aB._+E;, —ét,,,,)Q,
h=1

and since the errors are independent between themselves,

E(SSg) =abcy E(R,—R)*+abcy E(€a, —€a )’ +abcy E(ep, —ep )

h=1 h=1 h=1
s T
+abe)  E(€ap, —eap )’ +abcd E(ey, —e )
h=1 h=1

Therefore, taking into account that o2 = E(e?) — E?(e), and that E(e) = 0 for every error in the
model,

T . _ 1 2
B(SSg) = abe Y E(Ry, — R) + abc(ray‘e‘*
h=1
-1 2 -1 2 -1 2
+abc(7“ )oes +abc(7" )0 s Jrabc(?“ )oe,
b a abc

Then, taking E(SSg) and dividing it by its df, we obtain the expected mean square for fixed blocks:

b —
E(MSR) = Ta_cl ZE Ry, — R)? + beo? +aca +coeAB +02. (1)

Now, for the more interesting case of random blocks, we get:
E(MSR) = abca? + beo? T aco? L CUeAB + Uet

Note that E(M Sg) will remain unchanged regardless the model we are considering. This is also
true for the expectation of the mean square of each error involved. So we mention these here and
will omit them in the particular description of the E(M.S)’s for each model:

E(MSeA):b —i—caeAB—i-azt,
E(MS.,) = —i—caeAB—i-Ugt,
E(MS.,p) = co EAB +Jet7
E(MS.,) = o?,.

Finally, note also that every interaction involving a random effect will be random. So in the
following subsections, to avoid confusion, we present explicitly all the E(MS)’s for every model.



2.1 Expected mean squares for the fixed effects model

When the effects are fixed (constant), by definition it is sufficient to suppress the expectation
operator of the mean squares considered. Thus we get:

S (Ai—A +AB; —AB_+AC; — AC. + ABC;. — ABC..)?
i=1

ber
-1

E(MSy4) =

2
+ bcoe + CO’eAB + o,

acr

b—1

b

N (Bj~B.+ 4B, ~ 4B, + BC,. - BO. + ABC ;. - ABC..)?
j=1

+aca +caeAB+agt,

E(MSE) =

E(MSyp) = b Y ZZ AB;— AB; + AB..

i=1 j=1
+ABC,; — ABC ; — ABC,_+ ABC )2 +C‘7@AB + 02

et?

C
abr

P (Ck —6. +E.k — E +?O.k —?C,, + ABC } — ABC)2 + O'zt,
k=1

E(MSc) =

E(MSac) = 1) Z ACik —AC - AC; + AC.

(a—1)(c—1)
+ ABC’M - ABC__k - ABC@-.. +ABC )* + o2

et
b ¢

ar
E(MSpc) = mzz BCj, — BC — BCj + BC..
7j=1 k=1
+A30jk—ABck—ABc.+ABC ) +a2,
E(MSapc) = @ )b—l ey ZZZ ABCyj, — ABC jj,

i=1 j=1 k=1
— ABC,\, + ABC  — ABC;; + ABC ; + ABC;_ — ABC_)* + o2

et”

2.2 Expected mean squares for the random effects model

When a factor, say A, has random effects, we will assume that the effects of A have distribution
N(0, 0124). Then for the random effects model, the effects of A, B and C will be random, independent,
and normally distributed with mean 0 and variance 031, 0'}23 and O'%«, respectively. The interactions
AB, AC, BC and ABC will have normal distribution with mean 0 and variance 01243, 01240, U%C
and 0124 o> respectively. We also assume that the effects are independent between them. So we get:



E(MS4
E(MSg

bero? + beo? .t crodp +co?,  Abrodo +rodpe + azt,

eAB’

craB + aca 5T craAB + co? +ara%c + 7’J2ABC + agt,

eAB’
E(MSap —CTJAB+CO —|—7“JABC—|—J

(MSAC —bTUAc+TUABc+U

) =
) =
)
E(MSc) = abro? + bro’c + arohe +ro’ipe + O'
)
E(MSpc) = arose + 10450 + a
) =

E(MSapc) = ’r’O’ABC +J

2.3 Expected mean squares when only A is fixed

In this case, B and C will be random with variances 0% and 0’%, respectively. Also, AB, AC, BC
and ABC will be random with variances 0124 B Uic, U%C and 0124 B> respectively. So we obtain:

ber
-1

E(MSy) = Z(A,-—A) + beo? —I—CTUAB—I—CU —|—br01240+7“012430+02t,
i=1

acraB + aca 5T craAB + caeAB + aro%.;c + 7’012430 + agt,

= CTU%B —I—CUEAB —|—7”UABC + UEt,

= abro? + broc + arobe + roipe + crzt,

2.4 Expected mean squares when only B is fixed

Here we have that A and C will be random with variances ai and 0'%,, respectively. Also, AB,
AC, BC and ABC' will be random with variances 0‘124 B aic, 0]230 and 0124 B respectively. So we
obtain:

E(MSy) —bcraA—l—bca +craAB+ca +br01240+?"012430+03t,

acr
b—1

E(MSg) = Z(BJ—E) + aco? —i—craAB—l—ca +araBC+rJABC+a
j=1

E(MSap —craiB—i-cazAB +ra§130+a§t,

E(MSc) = abrog + brofyo + arope + ro%ge + 0b,,

)

)
E(MSac) = bro’o +roipe + agt,
E(MSpc) = aroge + 10450 + agt,
) =

2 2
(MSABC = T'O'ABC +O'et.



2.5 Expected mean squares when only C' is fixed

In this case, A and B are random with variances (7124 and O’%, respectively. Also, AB, AC, BC' and
ABC will be random with variances 0124 B 01240, O'%C and 0124 B> respectively. So we obtain:

E(MS,) = bero + bcagA +crodp + cagAB

E(MSg) = acro% + acagB +crodp + ccrgAB

+ bTUz‘C + TU%BC + Uzt,
2 2 2
+arogc +roape + og,,

2 2 2 2
E(MSap) = croap +co.,, +104pc + 0g,,

C
abr

1 Z(Ck —C)? +broe + arope + rodpe + 02,
k=1
E(MSac) = bra%c + 7"012430 + Ugt,

E(MSc) =

C_
E(MSpc) = araQBC + 7’012430 + ogt,
E(MSABc) = ?”(712430 + Ugt.

2.6 Expected mean squares when only A is random

In this case, A, AB, AC and ABC' are random with variance 021, 0124 B 01240 and 0124 B> respectively.
Thus, we get:

E(MSA) = bero? + bcagA + crodp + cagAB +brojc +roipe + 0z,

b
E(MSg) = bajrl Z(Bj ~B.+BC,; —BC )*+ acagB +crodp + cagAB +rodpe + o2,
j=1
E(MSyp) = c7“01243 + cagAB + 7“012430 + agt,
abr < [ — —
B(MSe) = = > (Cr—C.+BCy — BC.)” + bro%c + rope + 02,5
k=1
E(MSAC) = b7"0'1240 + 7“0'12430 + Uzt,
ar e BC. _RC. LB )2 2 2
E(MSBc): (BCjk—BC,k—BCj.—l-BC“) +1r0ABc t ¢,

(b-1(c—1) 4

J
E(MSapc) = raiBC + Ugt.

1 k=1

2.7 Expected mean squares when only B is random

In this case, B, AB, BC and ABC are random with variance U%, 03‘ B 01290 and 031 B respectively.
Thus, we get:



BE(MS,) = ber

a
a_lz(Ai_Z'+Ei'_E) + beo? +CTUAB+CU +m§130+a§t,
=1
(MSB)—achB+aca +CTUAB+CU +arU%C+TUiBC—I—U§t,
E(MSAB):CTUAB+CUEAB+TUABc+06t,
abr < - —
E(MSc) = Z(Ck—C’,+ Cpr— C’__)2+ara%30+7“012430+02t,

c—1
k=1

E(MSac) = Z (ACy — ACy — AC;. + AC.)? +7“0,2430+0§t,

(a—1)(c—1) c—l

ExﬂfsBc)==aTGBc-+TUABc-F017

E(MSapc) = rUiBC + Jgt.

2.8 Expected mean squares when only C' is random

Here C, AC, BC and ABC are random with variance 0’%, 01240, O'QBC and 0124 pe» respectively. Thus,
we get:

ber
-1

a
Z(Ai — A +AB; — AB.)* + beo? +ca +braio+rai30+agt,
i=1

E(MSa) =

b
E(MSg) = aer Z(Bj—ﬁ,—f—ﬁvj—ﬁ) + aco? -f—CO'eAB—f-aTU%C-f-TUiBC—I-O'gt,

b—14
a b
cr J— N _
E(MSAB) = m ZZ(ABZ] — AB_j — ABZ-. + AB“)2 + TUE}BC + CUSAB + Jgt,
i=1 j=1

E(MSc) = abrod + broe + arope + 103 pe + 02,

)=
E(MSac) = brode +rodpe + o,
E(MSpc) = (17'0'230 + 1"012430 + crgt,
)=

2 2
E(MSapc) =roape + 0,

3 F tests

In this section we present the F' tests in tables. When required, we will specify the approximated
df by means of the famous estimator developed by [Satterthwaite (1946)); for the cases in which the
complex estimation is a function of two variance components we will use the estimator proposed
by |[Ames and Webster (1991)), which is a correction to Satterthwaite for this particular case. Let
us start with the estimator by Satterthwaite:

If 0 is variance which is a linear combination of m independent variances, i.e., if 6 = > ", a;6;,
with estimator § = Yo aiMSZ-Q, we say that fis a complex estimator of 6. Since for our case the
coefficients a; = 1, for i = 1, ..., m, we will omit them on what follows. For the cases in which the



variance estimator is complex, [Satterthwaite (1946]) proposed the following estimator for the df:

(2 MS)°
b SR s ?

>

where n; are the df of the source of variation corresponding to ¢. This is so because % can be
approximated to a y? with f degrees of freedom.

Ames and Webster (1991) consider this estimator unstable —and they are right— because
of its denominator. Notice that on this denominator each variance estimator is first squared and
then added. Since in the numerator, the terms are first added and the result is squared, fs can be
affected. Moreover, if the variance components are underestimated, there is the undesirable risk of
overestimating the degrees of freedom. For these reasons they propose the following estimator:

When the variance 6 is a function of two mean squares, 61 and 6s, call ¢; = 1 and ¢9 = 02/61,
and consider the class of estimators given by @2 = rMSy/M Sy, where r is a constant, then we can
approximate the df by

(Z?:l $1)2
S #7/ni

Note that faw(1) = fs and that min(ni,ns) < faw(r) < ny + ng. Thus, we can vary r in order to
get better properties. For instance,

2 -2
o no (m + no ) 1
ng — 2 ni(ng — 4)

faw(r) = (3)

minimizes the mean square of the error of 1/ ég. Also r* > 1 and faw (r*) < fs. In this paper, every
time we calculate the Ames-Webster estimator (3)), we will also calculate its respective value r*.
Using the Ames-Webster approach we have two possible estimations for every value of r. Then, if
both of them are less than fs, it is advisable to use the larger one, since the smaller one usually
has a negative bias.

With these tools at hand, we proceed to present the F' test for every model. The first column
in each of the tables will be the source of variation, the second one will tell us if the effects are
random or fixed, the third one will be the corresponding F' test and the last one will be the null
hypothesis under consideration. When the effects are random, the null hypothesis will be that the
corresponding variance of the source has 0 variance; when the effects are fixed, the null hypothesis
will be that all effects are equal (to 0).

3.1 F tests when all effects are fixed

To construct the F' tests in Table [2| we use the expected mean squares found in Subsection [2.1
Note that R will have the same structure for the F' test, regardless of it being constant or random
(although, of course, the hypothesis will change).

Using the Satterthwaite estimator in , we approximate the df for R as:

vr — (MSR+MS€AB)2
' msy MS2p
r—1 (r—=1)(a—1)(b—1)
(MS., + MS,,)?
V2 = )

MS? MS2
DD T oS




Table 2: F tests for the fixed effects model

Source | Effect F H,
MSrTMS,
L I I 77 vz 0% =0
A f i A —Ay—-=A4,=0
€A T ]\]/\[455;1,43 oz =0
B f ]%9[; Bi=By=---=B,=0
°s " A]:[[.S’SABB 02, =0
AB | f MSAE (AB),; =0, Vi, vj.
€AB r % USAB -0
C f i Ci=Ch=-=C,.=0
Ac f %[%Aptc (AC)i = 0, Vi, VE.
BC f Az?sif (BC);r =0, Yy, VE.
ABC f % (ABC);j, =0, Vi, Yy, k.
€t r _

where vy and vy are the df for the enumerator and the denominator, respectively.
When we adjust using the Ames-Webster estimator , we obtain two estimators for each case.
First let us see the df for the numerator: Let MS; = MSgr and MSy; = MS,,,, then

(= (a—1)(b—1) 2[((r = D(a—1)(b—1) +r — 3]
P De-nb-1)-2 <<r— D[(r—1)(a—1)(b—1) —4] “) ’

(1 —l—leSeAB/MSR)Q'
1 4 (leSeAB/MSR)2 ’
r—1 (r—1)(a—1)(b—-1)

on the other hand, when M S, = M S, ,, and MSy; = MSkg:

. r—172[r—-1)(a-1)(b—1)+r -3
i (e e e s )

Faw(p1) =

(1+ pTMSR/MseAB)z
1 + (pTMSR/MSeAB)2‘
(r—1)(a—1)(b—1) r—1

faw(pi) =

Now, for the denominator, when MS; = MS,, and M Sy = MS,, we have:

== (2 -Dla-1)+(b-1)]-2}
P De-1-2 <<r—1><a—1>[<r—1><b—1)—4} “)’

A _ (1 + poM S, /MSEA)2 )
faw(PQ) — 1 N (p};MSgB/M*?))Q 5
e T e De-D

and when MS; = MS,, and M Sy = MS., we have:

o (r=D(a-1) (2{r=Dia-1)+ -1 -2}
PTG ((T—1)(b—1)[(7“—1)(a—1)—4] +1)’




(14 psMS.,/MS.,)?
1 4 (p3MSe o /M—5)%"
G—D)(G-1) r—1)(a=1)

fouw(P3) =

The estimators for the df of R will always be the same. For this reason they will be omitted on
the tables to come.

3.2 F tests when all effects are random

When all effects are random, we construct the F tests on Table [3] based on the mean squares
developed in Subsection

Table 3: F tests for the random effects model

Source | Effect F H,
MSRTMSe 4 2 _
R r M3, +M83. o =0
MSa+MSe , , +MSagc 2
A r MSe ,+MSap+MSac 74 = 0
S, , 2
€A " MS., oap =0
]\/[SB+MSFAB+A{SABC 2
B r M3, ,+MS i+ MSpc op =0
eB 2 _
€8 " MSe,p, opr =0
MSAB+MS 2 _
AB r MS. TMSAnc oap =0
Se
eap | v i o2, =0
MSc-‘rJWSABc 2 _
¢ r MS acd-MSnc o =0
MSac 2
AC T MSSABC UzAC =0
BC J—
BC r MSaipc OBc = 0
MSaBc 2 —
ABC T S, oapc =0
(&3 T —

Since the complex estimators for effects A and B in Table |3| have three variance components,
we will use only with them to find their approximate df. For the effects of A, the df in the
numerator and the denominator vy and vs, respectively, will be given by:

(MSa+MS.,, +MSABc)2

v =
MS? MS? MS? ’
i Sl i g e Tz Sl e 1
_ (MSe, + MSap + MSac)? 4
Y27 Tuse MS2 M2, (4)

D) T @nieD T e (e
With B, the df of the F' test will be for the numerator and denominator respectively:

. (MSp+ MS,,, + MSapc)?
1= y

M52 MSE, + MS%pe
(a=1)(0-1)(r—1) ' (a—1)(b—1)(c—-1)
B (MSEB + MSuB -I-MSBc) (5)
V2= sz, MS?, MS%,

oo T @ene) T e

10



The df for AB approximated by (2) will be respectively for the numerator and the denominator:

(MSap + MSet)2
MS%B + MSgt ’
(a—1)(b—-1) ab(c—1)(r—1)
MS, M 2
Vg = (MSe,p + MSapc) . (6)
MSZ, MS2
45 +
(a—1)(b—1)(r—1) (a—1)(b— 1)(c 1)

v =

Adjusting by means of , there are two possible estimators in each case. First, let us see the
degrees of freedom in the numerator. Let M'S; = M Ssp and M S = M S,,, then

ab(c —1)(r — 1) 2[(a—1)(b—1) +ab(c—1)(r—1) —2]
ablc—1)(r—1) -2 < (@a—Db—Dablec—Dr—1)—4 1) ’

p1 =

A _ (1 +p1MSet/MSAB)2 ]
Jaw(pr) = 1 + (p1MSe, /MSaB)?’ (7)
(a—1)(b—1) ab(c—1)(r—1)

on the other hand, when MS; = MS., and MSy = MSap:
. (a=1)(b-1) 2[(a—=1)(b—1)+ab(c—1)(r — 1) — 2]
p1= (a—1)(b—1)—2 ( ablc—1)(r—1)[(a—1)(b—1) — 4] + 1> ’

: e (1+piMSap/MS.,)?
Jaw(p1) = 1 4 (PIMSap/M5Se,)? ®
ab(c—1)(r—1) (a—1)(b—1)

And for the denominator, when MS; = M S, ,, and M Sy = M Sspc we have:
_ (a=1)(b-1)(c—1) 2[(a—=1)(b—1)(c+r—2)—2]
P11 -2 ((a— Db —=1)(r—1la=1)(b—1)(c—1) —4] " 1) ’

. B (1+p2MSA30/MSeAB)2 )
faw(pz) B 1 4 (p2MSapc/MSe 4 5)?" (9)
(a=1)(b-1)(r—1) (a=1)(b—1)(c-1)

when M Sy = MSspc and M Sy = MS, ,, we get:

. (a=1)(b-1(r—1) 2[(a—1)(b—1)(c+r—2)—2]
P @D -nir-1) -2 ((a— D =1(e=1fla—-1)0b-1)(r—1) =4 H) ’

(1+p MSeAB/MSABC)

faw(pZ) = (pQMSEAB/MSABC)Q . (10)
+
(afl)(bfl)(cfl) (a—1)(b—1)(r—1)
With C, using fs, the df for the numerator and denominator will be respectively:
B (MSC + MSABC)2
UL sy, M52,
oy el e (o e
MS MS
vy — (MSac + MSpc)? . (11)

MS? . MS? 5
@D (ee) T @D oehe=D

11



For faw these were the estimators for the df of the numerator when MS; = M Sc and M Sy =
MSypc:

(@a—1)(b—1)(c— 1) <2[(a—1)(b—1)(c—1)+c—3] +1>
( ] ’

P De-De-—1)-2\(c-D[l@a-Db-1)(c—1)—4
s (1+p1MSapc/MSc)?
o) == 4 (1MSapc/MSc)? (12)
c—1 (a—1)(b—1)(c—1)
still for the numerator, but exchanging the order of M.S; and M .Ss, we obtain:
. c—12[(a-1)b—-1)(c—1)+c—3] +1
=3\ T e D —1)(c—1)(c—5) ’
5oy (14 piMSc/MSapc)?
) = 1 4 PiMSc/MSapc)?” (13)
(a—1)(b—1)(c—1) c—1

For the denominator, taking M.S; = MSac and M Sy = M Spc, we get the following estimations:

Dy — (b—1)(c—1) (2{(6—1)[(a—1)+(b—1)]—2}Jrl)

b—1)c—1)—2\(a—=1)(c=1D[(b—-1)(c—1)—4]
R 2
o) = (14)

(a—1)(c—1)
once again for the denominator, but exchanging to M.S; = M Spc and M.Sy = M S 4¢, we get:

o (a=D(c=1) (2{(c=Dla-1)+b-1)] -2}
2T a=De-1 -2 ((b—1)(0—1)[(a—1)(c—1)—4] +1>’

(b—1)(c—1)

Fos) = (14 psMSac/MSpc)?
P2) = 1 G8MSac/MSpcP
(b—1)(c—1) (a—1)(c—1)

3.3 F tests when only one factor has fixed effects

With respect to Table (3] the only difference for the three cases considered here (only A has fixed
effects, only B has fixed effects, and only C has fixed effects) will occur in the row corresponding
to the fixed effect: first, obviously, its effect will be f instead of r; second, its null hypothesis will
be about the equality of all treatments inside that factor. So when A is the only factor of fixed
effects, its effect is f and its null hypothesis is A} = --- = A, = 0, all other fields remaining equal
to Table [3} when B is the only factor with fixed effects, its effect is f and its null hypothesis is
B =--- = By, =0, all other fields remaining equal to Table |3} and when the only fixed effects are
those corresponding to C, its value at effect is f and the null hypothesis will be C; = --- = C, =0,
all other fields remaining equal to Table This can be easily verified with the information in
Subsections and

Since, in particular, the structure of the complex variance estimators is identical to the structure
of the model with random effects, the approximate df for each of these three cases are exactly the
same to those found in Subsection
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Table 4: F' tests when only A is random

Fuente | Efecto F H,
MSrTMS., , >
R r WS, , TMS o op =0
MSA+MSe ,, . +MSaBc 2
A " MS, , +MSap+MSac o3 =0
M5., >
ea r S, . o;, =0
M55+ M5:, , — — — —
B f WS, ¥ M5 1 By =By = =B,=0
M5, 2
€B T S, ., oL, =
M3Sip+ M3, 2 _
AB r MS. ,, +MSapc oap =0
S, 3
€AB r MS;:B Ocap = 0
C A5 Ci=Co=-=0C.=0
f %gAC 1= L2 = — Le —
AC 2
AC T MSana oac =0
M3 -
BC f Lo (BC)ji =0, Vj, k.
MSapc
SaBc 2 _
ABC r M5, oapc =0
(&3 T -

3.4 I tests when only A has random effects

When the effects of A are random, we obtain Table 4] based on the E(M.S)’s found in Subsection
2.0l

The estimators for the df of A are those in . The estimators of the df by Satterthwaite for
AB are those in @; the estimators by Ames-Webster are given in equations and for the
numerator, and @ and for the denominator. Now we procede to evaluate the df for the F
test of B, first by means of the Satterthwaite estimator in equation :

(MSB —I—MSQAB)z

T sy MS2,p
b—1 (a—1)(b—1)(r-1)
MS,., +MSap)?
vy = —M5ep + MSap) (16)

MSgB MS‘24B
G=D—1) T @@=1){b-1)

Still with B, the first Ames-Webster estimator for the df of the numerator of the F', taking M S; =
MSp and M Sy = MS, ,, will be:

 (a=DOB-1D -1 [(2{0b-D[a-1)(r-1)+1] -2}
T =D - -1 -2 ((b—1>[(a—1)(b—1)(7’—1)—4] H)’

f( )7(1+p1MSeAB/MSB)2_
P1)= 1, (pMSe, 5 /MSp)?”
1 T (e DOb-1(r-1)

and exchanging the order to MS; = M S, ,, and M Sy = M Sp, we obtain:

. b—=172{(b-1)[(a—1)(r—1)+1] -2}
pl‘b—3< (@a=1)(b—1)(r-1)(b—5) “)’

f( *)_ (1+p>{MSB/MS€AB)2
P = 1 oy (PEMSp/MSe )2
(a—1)(b—1)(r—1) b—1
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For the denominator of the the F' test of B, taking M Sy = MS., y MSs = MSap:

~ (a—=1)(b—-1) 2[(b—=1)(a+7r—2)—2]
2o a-no -1 -2 ((b—l)(r—1)[(a—1)(b—1)—4] +1>7

A (1 +p2MSAB/MSeB)2
Fp2) = 1 (p2MSap/MSep)?
+ =B
(b—1)(r—1) (a—1)(b—-1)
and exchanging the order of M S and M Ss:

. (b-1)(r-1) 2((b—1)(a+r—2)—2
N VI Y ((a—1)(b—1)[(b—1)(7“—1)—4] +1>’

. (14 p5M S, /MSag)?
f(pQ) = * 2
1 + (pzMSeB/MSAB)
(a—1)(b—1) (b—1)(r—1)

3.5 I tests when only B has random effects
When only A and C have fixed effects, based on Subsection (2.7), we get Table

Table 5: F' tests when only B is random

Source | Effect F Hy
R_| 7 WS T 0% =0
A f % A1 =Ay=-=4A,=0
€A r I\I/\[/[SS;ZAB UgA =
B | v | Wyt i o} =0
€B " Msi:BB oL, =
AB r Mﬂgisz\];{@%;c oap =0
€AB r s 0Z,,=0
C ! e Cr=Ch=-=C,=0
AC f el (AC)i, =0, Vi, k.
Lo i T ="
r M5, oapc =0
e r —

The approximated df for the F' test of B were found using the Satterthwaite estimator ([5).
The approximation of the df for AB using Satterthwaite is given by (6)); using Ames-Webster, the
estimator for the df of AB are given in equations and for the numerator, and @ and
for the denominator. Now we procede to evaluate the df for the F' test of A, first by means of the
Satterthwaite estimator in equation :

(MSA —|—MS€AB)2

NS s W,
a—1 (a—1)(b—1)(r-1)

y (MSeA—I—MSAB)2

g =

MS&QA + MSE]B
(r—1)(a—1) (a—1)(b—-1)

14



The Ames-Webster estimator for the numerator is the following when M Sy = M S, and M Sy =
MS.,;:

p1 =

(a—1)(b—=1)(r—1) (2{(@—1)[(6—1)(r—1)+1]—2}+1>
(a—1D)b-1)(r=1)—=2\(a—D[(a=1)(b—1)(r—1) — 4] ’

o) = (1+p1MSe,,/MSa)?
P1) = 1, (p1MSe, 5 /MSA)?7
a1 T (a—Db-1)(r-1)

still with the numerator but taking M Sy = M S, ,, and MSy = M Sy, we get:

, “‘1(2{<a—1>[<b—1><r—1>+“‘2}+1),

=3\ @)D —1)(a—5)

. (1+piMSa/MS,,,,)?
f(pl) = * 2
1 (PyMSa/MSe )
@ Do-Dr—1 T a1

For the denominator, doing M .S = M S, , and M Sy = M Sap, we get:

_ (a-1(-1) 2[(a—1)(b+r—2) -2
P la-ne-1-2 <(a—1)(r—1)[(a—1)(b—1)—4] H)’

A (1 +p2MSAB/MSeA)2
Flp2) = 1 (p2MSap/MSe )2’
+ it
(a—1)(r—1) (a—1)(b—-1)

finally, exchanging the order of M'S; and M S5, we obtain:

. (a=1)(r—1) 2[(a—=1)(b+7r—2) — 2]
2o D1 -2 ((a—l)(b—l)[(a—l)(r—l)—4] +1>’

. (1+p3MSe,/MSap)?
f(pZ) = 1 (p*MS /MS )2'
+ 2 eA AB
(a—1)(b—-1) (a—1)(r—1)

3.6 F' tests when only C' has random effects

Table |§| was constructed using the F(MS)’s in Subsection Note that the approximate degrees
of freedom for AB were described in equations @ by means of Satterthwaite; also for AB, the
approximations of its degrees of freedom using Ames-Webster were given in equations and
for the numerator , and @ and |10[ for the denominator.

For C, its approximate df using Satterthwaite were found in . And the Ames-Webster
estimators of the df of C are given by and for the numerator, and by and for
the denominator.

We procede to evaluate the approximate df for the F' test of A, first by means of the Satterth-
waite estimator in equation (2)):
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Table 6: F tests when only C' is random

Source | Effect F H,
MSrTMS. , , S
R r WS, , TMSer op =0
MS5a+MS,, — — —
A f WS, FMSag | =A== 4,=0
5
e 2 _
€A r MS.,,, oc, =0
M55+ M3, — — —
B f MS., MSpe | Bi1=Ba=-=B,=0
S
e 2 _
B r MS., Oep =0
MSABJF]\/[Set _ ..
€AB r M;:tB O-gAB =0
MSc+MSagc 2 _
¢ r MSsc i MSnc UQC =0
AC —
AC r MSapc JACc = 0
BC 2
BC r Z\/ngBC OBc = 0
ABC 2 _
€t T —
B (MSa+ ]\LS’et)2
Y17 sz MS2,
a—1 + ab(c—1)(r—1)
b (MS,, + MSac)?
? MSZ, MSic
(r—1)(a—1) (a—1)(c—1)

The Ames-Webster estimator for the numerator is the following when M S, = M S, and M Sy =
MS.,:

_ ab(c —1)(r — 1)
ab(c —1)(r—1) —2

b1

2[ab(c—=1)(r —1)+a— 3]
<<a— Diab(c—1)(r—1)— 4] " 1) ’

R B (1 +P1MSet/MSA)2.
o) = i, s,
a—1 ab(c—1)(r—1)

still with the numerator but taking MS; = MSe, and M Sy = M Sy, we get:

pi o o=l (2[ab(c—1)(r—1)+a—3]+1)7

a—3\ ablc—1)(r—1)(a—5)

i (L+piMSaA/MS,,)?

) = 1 4 (PIMSa/MSe,)?
ab(c—1)(r—1) a—1

For the denominator, doing M S = MS., and M Sy = MSac, we get:

B (a—1)(c—1)
P T D e —1) -2

( 2[(a—1)(r+c—2)—2]
(a=1)(r—1(a—1)(c—1)—4]

+1).

16



A (1 +p2MSAc/MSeA)2
Flp2) = 1 (p2MSac/MSe )2’
+ A
(a—1)(r—1) (a—1)(c—1)

finally, exchanging the order of M.S; and M .Ss, we obtain:

. (a=1)(r—-1) 2[(a—1)(r4+c—2) —2]
o a—nr-1-2 ((a—l)(c—l)[(a—l)(r—l)—4] +1>’

. (1 +p§MS€A/MSAc)2
f(p3) = 1 (s MS.  JMSAG) "
4 P2 €A c
(a—1)(c—1) (a—1)(r—1)

Now, we evaluate the approximate df for the F' test of B, first by means of the Satterthwaite
estimator in equation (2)):

(MSB + MSet)Q

v] =
MS2 MS2 ’
=1 T @ =)

o — (MSeB +MSBc>2

Y =

MS?B + MS%C
(r—1)(b—1) (b—1)(c—-1)
The Ames-Webster estimator for the numerator is the following when M S| = MSg and M Sy =
MS.,:

ab(c —1)(r — 1) (2[ab(cl)(r1)+b3] +1>
( )

PL= e —Dir—1) — 2 \(b— Djablc— 1)(r —1) — 4

R 1+p1MS.,/MSg)?

f(pl) = (1 pl(leS//MSg))Q ;
e T I eniatad: ~ ket A
b—1 ab(c—1)(r—1)

still with the numerator but taking M.S; = MS,, and M Sy = M Sp, we get:

. b—172[ab(c—1)(r—1)+b— 3]
pl_b—3( ab(c —1)(r —1)(b - 5) +1>7

2. (1 —&—p{]\ISB/]\ISet)2
f(pl) = * 2
1 4 (pfMSp/MS.,)
ab(c—1)(r—1) b—1

For the denominator, doing M Sy = M S., and MSy = M Spc, we get:
~ (b—=1)(c—1) 2[(b—=1)(r+c—2)—2] +1
p2= b—1)(c—=1)—=2\(b=-D(r-=D[b-1)(c—1)—4] ’
: (1 + paMSpc/MS.,)?

f(pZ) = 1 i (p2MSpc/MSeg)? ;
=D (r—1) (b-1)(c-1)

finally, exchanging the order of M'S; and M S5, we obtain:

. (=1 —1) 2[(b—1)(r+c—2) —2]
SRR CE e ((b—l)(c—1)[(b—1)(r—1)—4] H)’

4 . (1+psMS., /MSpc)?
f(pQ) = * 2"
1 n (p3MSey /MSpc)
(b—1)(c—1) (b—1)(r-1)
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4 Application

In Zimmermann (2004), a real example was considered when all the effects are fixed. The data in
Tables [7] and |§] show the weight of 100 beans obtained by Luis Fernando Stone and Regis Vilela
Bagatini on an experiment in 1998. It is a complete block design with two replicates on which each
horizontal strip corresponds to the water layer irrigated, the vertical strips are soil tillage systems
and the subplots are Nitrogen doses. The experiment was done at the Capivara farm in Embrapa
Rice and Bean.

Table 7: Block 1

Water Soil 1 Soil 2 Soil 3

Nit 1 [Nit 2 [Nit 3 | Nit 1 [Nit 2 Nit 3 | Nit 1 [Nit 2 [Nit 3
Water 1 | 26.33 [27.85 27.13 | 25.10 27.67 [24.93 | 25.00 [28.03 [29.65
Water 2 | 24.04 25.22 28.32 | 25.19 27.77 27.28 | 25.89 24.27 25.83
Water 3 | 25.85 25.70 26.97 | 25.63 27.11 25.62 | 26.16 [24.86 [25.51
Water 4 | 23.20 20.32 23.94 | 29.28 [26.03 28.60 | 26.23 [25.49 [24.65

Table 8: Block 2

Water Soil 1 Soil 2 Soil 3

Nit 1 [Nit 2 [Nit 3 | Nit 1 [Nit 2 [Nit 3 | Nit 1 [Nit 2 [Nit 3
Water 1 | 25.87 28.64 29.31 | 27.80 [27.25 25.56 | 28.53 26.38 [32.45
Water 2 | 27.16 26.49 25.99 | 24.63 [26.91 28.47 | 26.68 27.64 24.80
Water 3 | 27.11 24.44 28.06 | 25.77 [27.46 [26.20 | 26.83 [27.55 [27.19
Water 4 | 23.00 23.43 23.42 | 28.71 [26.45 [26.25 | 26.64 [26.82 [26.88

The water layers (the vertical strips, A) are averaged irrigation levels as follows: 366.1 mm for
the first horizontal strip, 335.1 mm for the second one, 315.7 mm for the third one, and 293.7 mm
for the last one. There are three ways to prepare the soil (the vertical strips B): heavy harrowing
for the first vertical strip, moldboard plowing for the second one, and notillage on the last one.
The Nitrogen subdoses (C) inside the subplots are, respectively for each subplot, 0, 20 and 40 kg
ha—'. We present a SAS program for the situation just considered:

data a;
input bloque trata tratb tratc x1;
cards;

proc anova;class bloque trata tratb tratc;

model x1 = bloque trata bloque*trata tratb bloque*trab
trata*tratb bloque*trata*tratb

tratc trata*tratc tratb*tratc trata*trab*tratc;

test h=trata e=bloque*trata;

test h=tratb e=bloque*trab;

test h=trata*tratb e=bloque*trata*tratb;

run;

quit;
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The M S and the df needed to construct the F tests are shown on Table[J] These results show
that there are significant effects on the water layer, its interaction with the soil, and the interaction
of the three factors.

Table 9: Example

Source | df MS F (Pr>F)

R 1 9.4758

A 3 | 10.9903 | 26.04 (0.0119)
ea 3 0.4220

B 2 7.3937 2.91 (0.2556)
es 2 | 2.5387

AB 6 | 11.2718 | 35.89 (0.0002)
€AB 6 0.3141

c 2 | 3.1476 | 2.11 (0.1432)
AC 6 | 2.3759 1.59 (0.1926)
BC 4 1.8678 1.25 (0.3161)
ABC 12 | 3.2911 2.21 (0.0479)
e 24 | 1.4921
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