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1. A General Non-linear Mixed Model
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1. A General Non-linear Mixed Model

» individual response

Y5 =n(xj.b;) +&i
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» individual parameters: population parameters
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Linearization

Linearization
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Linearization 2. A Simple “Mixed” Model
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2. A Simple “Mixed” Model

» individual linear response
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Individual Covariance Matrix

Cov(Y;)=V;
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» individual information matrix
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Estimation of Population Parameters
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» covariance matrix
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A Simple Non-linear “Mixed” Model
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n'>0 e.g. n(t)=exp(t)
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No Heterogeneity by Non-linearity

> maximum likelihood for B
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Part 2

Design for
Random Coefficients

Design for Random Components
Norell (2006), van Breukelen et al. (2007)

» only one treatment
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Optimal Number of Replications

number of individuals n fixed
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Balanced vs. Unbalanced Design

» efficiency of the most unbalanced design
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Optimal Number of Individuals

» p large:

Optimal Design

»imbalance results carry over to the
whole parameter vector
(variance components and
population parameters),
for small intra-class correlation
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