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Abstract

For a given space of Toeplitz matrices, the aim of this paper is to
find the projection of a given positive definite matrix on the cone of
non-negative definite Toeplitz matrices. [1] claims that such projection
is equivalent to the projection on linear space of Toeplitz matrices.
We show that not all projections preserve non-negative definiteness.
Solution of that problem is projection on a cone of non-negative definite
Toeplitz matrices; cf. [2]

In this talk we give methodology and the algorithm of the pro-
jection. We base on the properties of a cone of non-negative definite
Toeplitz matrices.

This problem can be applied in statistics, for example in the esti-
mation of unknown covariance structures under the multi-level multi-
variate models; cf. [1].
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