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                                               RI             13:29 Monday, February 7, 2005   3

                            Estimated V Correlation Matrix for id 22

     Row        Col1        Col2        Col3        Col4        Col5        Col6        Col7

       1      1.0000      0.6258      0.6258      0.6258      0.6258      0.6258      0.6258

       2      0.6258      1.0000      0.6258      0.6258      0.6258      0.6258      0.6258

       3      0.6258      0.6258      1.0000      0.6258      0.6258      0.6258      0.6258

       4      0.6258      0.6258      0.6258      1.0000      0.6258      0.6258      0.6258

       5      0.6258      0.6258      0.6258      0.6258      1.0000      0.6258      0.6258

       6      0.6258      0.6258      0.6258      0.6258      0.6258      1.0000      0.6258

       7      0.6258      0.6258      0.6258      0.6258      0.6258      0.6258      1.0000

                                 Covariance Parameter Estimates

                                                   Standard         Z

               Cov Parm     Subject    Estimate       Error     Value        Pr Z

               UN(1,1)      id          6052.49     2578.02      2.35      0.0094

               Residual                 3618.76      565.16      6.40      <.0001

                                        Fit Statistics

                             -2 Res Log Likelihood          1105.3

                             AIC (smaller is better)        1109.3

                             AICC (smaller is better)       1109.4

                             BIC (smaller is better)        1110.6

                                              RIAS            13:29 Monday, February 7, 2005   6

                                      The Mixed Procedure

                            Estimated V Correlation Matrix for id 22

     Row        Col1        Col2        Col3        Col4        Col5        Col6        Col7

       1      1.0000      0.3709      0.3482      0.3214      0.2992      0.2820      0.2686

       2      0.3709      1.0000      0.6012      0.6184      0.6203      0.6175      0.6134

       3      0.3482      0.6012      1.0000      0.7593      0.7772      0.7842      0.7866

       4      0.3214      0.6184      0.7593      1.0000      0.8470      0.8599      0.8663

       5      0.2992      0.6203      0.7772      0.8470      1.0000      0.8963      0.9052

       6      0.2820      0.6175      0.7842      0.8599      0.8963      1.0000      0.9257

       7      0.2686      0.6134      0.7866      0.8663      0.9052      0.9257      1.0000

                                 Covariance Parameter Estimates

                                                   Standard         Z

               Cov Parm     Subject    Estimate       Error     Value        Pr Z

               UN(1,1)      id           744.35      651.11      1.14      0.1265

               UN(2,1)      id         -49.8237     93.0124     -0.54      0.5922

               UN(2,2)      id          55.5479     23.9847      2.32      0.0103

               Residual                 1399.56      238.28      5.87      <.0001

                                        Fit Statistics

                             -2 Res Log Likelihood          1038.6

                             AIC (smaller is better)        1046.6

                             AICC (smaller is better)       1047.0

                             BIC (smaller is better)        1049.2

                                             RIASAQ           13:29 Monday, February 7, 2005  10

                                      The Mixed Procedure

                            Estimated V Correlation Matrix for id 22

     Row        Col1        Col2        Col3        Col4        Col5        Col6        Col7

       1      1.0000      0.1749     0.01590    -0.04924    -0.07902    -0.09166    -0.09264

       2      0.1749      1.0000      0.6698      0.6680      0.6582      0.6445      0.6231

       3     0.01590      0.6698      1.0000      0.8478      0.8517      0.8435      0.8215

       4    -0.04924      0.6680      0.8478      1.0000      0.9022      0.8994      0.8816

       5    -0.07902      0.6582      0.8517      0.9022      1.0000      0.9226      0.9111

       6    -0.09166      0.6445      0.8435      0.8994      0.9226      1.0000      0.9292

       7    -0.09264      0.6231      0.8215      0.8816      0.9111      0.9292      1.0000

                                 Covariance Parameter Estimates

                                                   Standard         Z

               Cov Parm     Subject    Estimate       Error     Value        Pr Z

               UN(1,1)      id          2576.95     1774.24      1.45      0.0732

               UN(2,1)      id          -734.45      472.83     -1.55      0.1203

               UN(2,2)      id           294.05      148.63      1.98      0.0239

               UN(3,1)      id          19.5485     15.0510      1.30      0.1940

               UN(3,2)      id          -7.9452      4.6970     -1.69      0.0907

               UN(3,3)      id           0.2320      0.1575      1.47      0.0704

               Residual                 1102.21      208.30      5.29      <.0001

                                        Fit Statistics

                             -2 Res Log Likelihood          1027.3

                             AIC (smaller is better)        1041.3

                             AICC (smaller is better)       1042.6

                             BIC (smaller is better)        1045.8

                                         AR(1) no cday        13:29 Monday, February 7, 2005  12

                                      The Mixed Procedure

                                       Model Information

                     Data Set                     WORK.SMALLMICE

                     Dependent Variable           weight

                     Covariance Structure         Autoregressive

                     Subject Effect               id

                     Estimation Method            REML

                     Residual Variance Method     Profile

                     Fixed Effects SE Method      Model-Based

                     Degrees of Freedom Method    Between-Within

                                          Dimensions

                              Covariance Parameters             2

                              Columns in X                      3

                              Columns in Z                      0

                              Subjects                         14

                              Max Obs Per Subject               7

                              Observations Used                98

                              Observations Not Used             0

                              Total Observations               98

                                       Iteration History

                  Iteration    Evaluations    -2 Res Log Like       Criterion

                          0              1      1163.08598849

                          1              2      1035.31986897      0.00015270

                          2              1      1035.25192303      0.00000042

                          3              1      1035.25174026      0.00000000

                                   Convergence criteria met.

                                  Estimated R Matrix for id 22

     Row        Col1        Col2        Col3        Col4        Col5        Col6        Col7

       1     8796.77     7686.09     6715.64     5867.72     5126.86     4479.54     3913.95

       2     7686.09     8796.77     7686.09     6715.64     5867.72     5126.86     4479.54

       3     6715.64     7686.09     8796.77     7686.09     6715.64     5867.72     5126.86

       4     5867.72     6715.64     7686.09     8796.77     7686.09     6715.64     5867.72

       5     5126.86     5867.72     6715.64     7686.09     8796.77     7686.09     6715.64

       6     4479.54     5126.86     5867.72     6715.64     7686.09     8796.77     7686.09

       7     3913.95     4479.54     5126.86     5867.72     6715.64     7686.09     8796.77

                                      The Mixed Procedure

                                 Covariance Parameter Estimates

                                                   Standard         Z

               Cov Parm     Subject    Estimate       Error     Value        Pr Z

               AR(1)        id           0.8737     0.03784     23.09      <.0001

               Residual                 8796.77     2488.39      3.54      0.0002

                                        Fit Statistics

                             -2 Res Log Likelihood          1035.3

                             AIC (smaller is better)        1039.3

                             AICC (smaller is better)       1039.4

                             BIC (smaller is better)        1040.5

                                           ARMA(1,1)          13:29 Monday, February 7, 2005  18

                            Estimated R Correlation Matrix for id 22

     Row        Col1        Col2        Col3        Col4        Col5        Col6        Col7

       1      1.0000      0.8732      0.7267      0.6048      0.5033      0.4189      0.3486

       2      0.8732      1.0000      0.8732      0.7267      0.6048      0.5033      0.4189

       3      0.7267      0.8732      1.0000      0.8732      0.7267      0.6048      0.5033

       4      0.6048      0.7267      0.8732      1.0000      0.8732      0.7267      0.6048

       5      0.5033      0.6048      0.7267      0.8732      1.0000      0.8732      0.7267

       6      0.4189      0.5033      0.6048      0.7267      0.8732      1.0000      0.8732

       7      0.3486      0.4189      0.5033      0.6048      0.7267      0.8732      1.0000

                                 Covariance Parameter Estimates

                                                   Standard         Z

               Cov Parm     Subject    Estimate       Error     Value        Pr Z

               Rho          id           0.8322     0.05479     15.19      <.0001

               Gamma        id           0.8732     0.03531     24.73      <.0001

               Residual                 8725.03     2343.05      3.72      <.0001

                                      The Mixed Procedure

                                        Fit Statistics

                             -2 Res Log Likelihood          1032.9

                             AIC (smaller is better)        1038.9

                             AICC (smaller is better)       1039.2

                             BIC (smaller is better)        1040.8

                                             ARH(1)           13:29 Monday, February 7, 2005  20

                                      The Mixed Procedure

                                       Model Information

                     Covariance Structure         Heterogeneous

                                                  Autoregressive

                                          Dimensions

                              Covariance Parameters             8

                              Columns in X                      3

                              Columns in Z                      0

                              Subjects                         14

                              Max Obs Per Subject               7

                              Observations Used                98

                              Observations Not Used             0

                              Total Observations               98

                            Estimated R Correlation Matrix for id 22

     Row        Col1        Col2        Col3        Col4        Col5        Col6        Col7

       1      1.0000      0.8963      0.8034      0.7201      0.6454      0.5785      0.5185

       2      0.8963      1.0000      0.8963      0.8034      0.7201      0.6454      0.5785

       3      0.8034      0.8963      1.0000      0.8963      0.8034      0.7201      0.6454

       4      0.7201      0.8034      0.8963      1.0000      0.8963      0.8034      0.7201

       5      0.6454      0.7201      0.8034      0.8963      1.0000      0.8963      0.8034

       6      0.5785      0.6454      0.7201      0.8034      0.8963      1.0000      0.8963

       7      0.5185      0.5785      0.6454      0.7201      0.8034      0.8963      1.0000

                                 Covariance Parameter Estimates

                Cov                               Standard         Z

                Parm       Subject    Estimate       Error     Value        Pr Z

                Var(1)     id          1011.34      383.94      2.63      0.0042

                Var(2)     id          2987.85     1163.07      2.57      0.0051

                Var(3)     id          4450.76     1749.08      2.54      0.0055

                Var(4)     id            10648     3989.95      2.67      0.0038

                Var(5)     id            15412     5590.59      2.76      0.0029

                Var(6)     id            15569     5508.93      2.83      0.0024

                Var(7)     id            12300     4313.59      2.85      0.0022

                ARH(1)     id           0.8963     0.03511     25.53      <.0001

                                        Fit Statistics

                             -2 Res Log Likelihood           990.9

                             AIC (smaller is better)        1006.9

                             AICC (smaller is better)       1008.5

                             BIC (smaller is better)        1012.0

Results from Macro
                                             Table           06:51 Tuesday, February 8, 2005  91

                                              REML: -2        AIC           BIC

                                    #         Res Log       (smaller      (smaller

 Obs    model    type          Parameters    Likelihood    is better)    is better)    Residual

   1       1     RI                 2          1105.28       1109.28       1110.56      3618.76

   2       2     RIAS               4          1038.60       1046.60       1049.16      1399.56

   3       3     RIASAQ             7          1027.32       1041.32       1045.80      1102.21

   4       4     SIMPLE             1          1163.09       1165.09       1165.73            .

   5       5     CS                 2          1105.28       1109.28       1110.56      3618.76

   6       6     AR(1)              2          1035.25       1039.25       1040.53      8796.77

   7       7     ARMA(1,1)          3          1032.90       1038.90       1040.82      8725.03

   8       8     ANTE(1)           13           983.09       1009.09       1017.40            .

   9       9     UN                28           964.68       1020.68       1038.57            .

  10      10     UNR               28           964.68       1020.68       1038.57            .

  11      11     CSH                8          1050.66       1066.66       1071.77            .

  12      12     ARH(1)             8           990.86       1006.86       1011.98            .

  13      13     FA(1)             14          1016.76       1044.76       1053.70            .

  14      14     FA(2)             20           977.11       1015.11       1027.25            .

  15      15     FA1(1)             8          1020.40       1036.40       1041.51            .

  16      16     FA1(2)            14          1004.04       1032.04       1040.98            .

  17      17     AR(1) + RI         4          1035.25       1039.25       1040.53      8800.15
Residual variance isuseful when there is a single residual variance parameter (all random effects models, CS, AR(1), ARMA(1,1), Fa1(1), FA1(2), simple models).  Not particularly helpful when we have non-constant variance (ANTE, UN, UNR, FA(1), FA(2)).  

Note: 2005/02/08 Macro calculates # of parameters incorrectly.  Above is a corrected list.  
C:\rob\Courses\rm\SAShandouts\lab5\lab5_selected_output_from.doc
8

