
Best Quadratic Unbiased Estimators for

Variance Components in models with

Orthogonal Block Structure

Francisco Carvalho1,2, João T. Mexia1, and Roman
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Tomar, Portugal
3 Faculty of Mathematics, Computer Science and Econometrics, University

of Zielona Góra, Poland

Abstract

Quasi-normality is usually assumed in deriving estimators for vari-
ance components. This entails ”fixing” the weight of the queues since
we then assume µ4 = 3(σ2)2. This is a rather strong assumption when,
as usual, we are obtaining quadratic estimators. We will overcome this
restriction imposing lighter conditions on the fourth order moments
and obtaining the corresponding best quadratic unbiased estimators
for models with orthogonal block structures.
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