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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                                    Model Information

                  Data Set                     REL.BSITOTAL

                  Dependent Variable           lbsi_gsi

                  Covariance Structure         Autoregressive

                                               Moving Average

                  Subject Effect               pid(parent)

                  Estimation Method            REML

                  Residual Variance Method     Profile

                  Fixed Effects SE Method      Model-Based

                  Degrees of Freedom Method    Between-Within

                                       Dimensions

                           Covariance Parameters             3

                           Columns in X                      9

                           Columns in Z                      0

                           Subjects                        423

                           Max Obs Per Subject              17

                           Observations Used              4857

                           Observations Not Used             0

                           Total Observations             4857

                                    Iteration History

               Iteration    Evaluations    -2 Res Log Like       Criterion

                       0              1     20400.71181514

                       1              4     18160.56511246       .

                       2              1     17954.96006776      0.02537123

                       3              1     17800.29378424      0.01916893

                       4              1     17686.78711230      0.01283623

                       5              1     17612.76593981      0.00695608

                       6              1     17574.37644955      0.00236594

                       7              1     17562.20357467      0.00030589

                       8              1     17560.77373984      0.00000548

                       9              1     17560.74975151      0.00000000

                                Convergence criteria met.
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                              Covariance Parameter Estimates

                                                  Standard         Z

          Cov Parm     Subject        Estimate       Error     Value        Pr Z

          Rho          pid(parent)      0.9631    0.003922    245.54      <.0001

          Gamma        pid(parent)      0.6330     0.01564     40.46      <.0001

          Residual                      3.7628      0.1431     26.30      <.0001

                                     Fit Statistics

                          -2 Res Log Likelihood         17560.7

                          AIC (smaller is better)       17566.7

                          AICC (smaller is better)      17566.8

                          BIC (smaller is better)       17578.9

                             Null Model Likelihood Ratio Test

                               DF    Chi-Square      Pr > ChiSq

                                2       2839.96          <.0001

                                Solution for Fixed Effects

                                                     Standard

 Effect       season             gender   Estimate      Error     DF   t Value   Pr > |t|

 Intercept                                 -1.8371     0.1182    421    -15.54     <.0001

 true_month                               -0.06239   0.004781   4429    -13.05     <.0001

 month18                                   0.08059   0.008105   4429      9.94     <.0001

 month36                                  -0.02000   0.006534   4429     -3.06     0.0022

 season       spring (3-6)                  0.1607    0.04421    797      3.64     0.0003

 season       summer (7-10)               -0.01239    0.04503    797     -0.28     0.7833

 season       winter (11,12,1,                   0          .      .       .        .

 gender                          female     0.6152     0.1375    421      4.47     <.0001

 gender                          male            0          .      .       .        .
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                              Type 3 Tests of Fixed Effects

                                    Num     Den

                     Effect          DF      DF    F Value    Pr > F

                     true_month       1    4429     170.29    <.0001

                     month18          1    4429      98.87    <.0001

                     month36          1    4429       9.37    0.0022

                     season           2     797       9.45    <.0001

                     gender           1     421      20.02    <.0001

                                        Estimates

                                                Standard

   Label                            Estimate       Error      DF    t Value    Pr > |t|

   slope before month 18            -0.06239    0.004781    4429     -13.05      <.0001

   slope between month 18 and 36     0.01820    0.004816    4429       3.78      0.0002

   slope after month 36             -0.00180    0.002896    4429      -0.62      0.5345
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                                    Model Information

                  Data Set                     REL.BSITOTAL

                  Dependent Variable           lbsi_gsi

                  Covariance Structures        Variance Components,

                                               Autoregressive

                                               Moving Average

                  Subject Effects              parent, pid(parent)

                  Estimation Method            REML

                  Residual Variance Method     Profile

                  Fixed Effects SE Method      Model-Based

                  Degrees of Freedom Method    Containment

                                       Dimensions

                           Covariance Parameters             4

                           Columns in X                      9

                           Columns in Z Per Subject          1

                           Subjects                        280

                           Max Obs Per Subject              70

                           Observations Used              4857

                           Observations Not Used             0

                           Total Observations             4857

                                    Iteration History

               Iteration    Evaluations    -2 Res Log Like       Criterion

                       0              1     20400.71181514

                       1              3     18050.92665910    114.40716109

                       2              2     17764.33683819    169.97118031

                       3              2     17614.57415567      0.03016080

                       4              2     17561.09261863      0.00236225

                       5              2     17551.64604648      0.00012315

                       6              1     17551.11717777      0.00000002

                       7              1     17551.11709659      0.00000000

                                Convergence criteria met.
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                             Covariance Parameter Estimates

                                                  Standard         Z

         Cov Parm      Subject        Estimate       Error     Value        Pr Z

         Intercept     parent           0.4541      0.1586      2.86      0.0021

         Rho           pid(parent)      0.9516    0.006524    145.88      <.0001

         Gamma         pid(parent)      0.5846     0.02232     26.19      <.0001

         Residual                       3.3062      0.1711     19.32      <.0001

                                     Fit Statistics

                          -2 Res Log Likelihood         17551.1

                          AIC (smaller is better)       17559.1

                          AICC (smaller is better)      17559.1

                          BIC (smaller is better)       17573.7

                                Solution for Fixed Effects

                                                     Standard

 Effect       season             gender   Estimate      Error     DF   t Value   Pr > |t|

 Intercept                                 -1.8566     0.1204    279    -15.42     <.0001

 true_month                               -0.06238   0.004810   4571    -12.97     <.0001

 month18                                   0.08056   0.008174   4571      9.86     <.0001

 month36                                  -0.02015   0.006589   4571     -3.06     0.0022

 season       spring (3-6)                  0.1608    0.04415   4571      3.64     0.0003

 season       summer (7-10)               -0.01344    0.04498   4571     -0.30     0.7652

 season       winter (11,12,1,                   0          .      .       .        .

 gender                          female     0.6524     0.1337   4571      4.88     <.0001

 gender                          male            0          .      .       .        .

                              Type 3 Tests of Fixed Effects

                                    Num     Den

                     Effect          DF      DF    F Value    Pr > F

                     true_month       1    4571     168.22    <.0001

                     month18          1    4571      97.13    <.0001

                     month36          1    4571       9.35    0.0022

                     season           2    4571       9.55    <.0001

                     gender           1    4571      23.81    <.0001
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                                        Estimates

                                                Standard

   Label                            Estimate       Error      DF    t Value    Pr > |t|

   slope before month 18            -0.06238    0.004810    4571     -12.97      <.0001

   slope between month 18 and 36     0.01818    0.004849    4571       3.75      0.0002

   slope after month 36             -0.00197    0.002899    4571      -0.68      0.4962

data    weight2;

set     home.weight2;

d1 = day/10;

d2 = day*day/100;

d3 = day*day*day/1000;

week=col;

run;

TITLE1 '1 RIAS, fe d2';

proc mixed method=reml covtest;

class id;

model weight = d1 d2 / s;

random intercept d1 / type=un subject=id;

*random visit / type=un subject=id;
run;

TITLE1 '2 RIAS, fe d2 visit';

proc mixed method=reml covtest;

class id;

model weight = d1 d2 visit/ s;

random intercept d1 / type=un subject=id;

*random visit / type=un subject=id;
run;

TITLE1 '3 RIAS visit, fe d2 visit';

proc mixed method=reml covtest;

class id;

model weight = d1 d2 visit/ s;

random intercept d1 / type=un subject=id;

random visit / type=un subject=id s;

run;

TITLE1 '4 corr RIAS visit, fe d2 visit';

proc mixed method=reml covtest;

class id;

model weight = d1 d2 visit/ s;

random intercept d1 visit / type=un subject=id;

*random visit / type=un subject=id;
run;
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                                    Model Information

                  Data Set                     WORK.WEIGHT2

                  Dependent Variable           weight

                  Covariance Structure         Unstructured

                  Subject Effect               id

                  Estimation Method            REML

                  Residual Variance Method     Profile

                  Fixed Effects SE Method      Model-Based

                  Degrees of Freedom Method    Containment

                                 Class Level Information

                    Class    Levels    Values

                    id           38    1 2 3 4 5 6 7 8 9 10 11 12 13

                                       14 15 16 17 18 19 20 21 22 23

                                       24 25 26 27 28 29 30 31 32 33

                                       34 35 36 37 38

                                       Dimensions

                           Covariance Parameters             4

                           Columns in X                      3

                           Columns in Z Per Subject          2

                           Subjects                         38

                           Max Obs Per Subject               8

                           Observations Used               265

                           Observations Not Used            39

                           Total Observations              304

                                    Iteration History

               Iteration    Evaluations    -2 Res Log Like       Criterion

                       0              1      2455.69002210

                       1              3      1537.30861458      0.11768285

                       2              2      1517.09156021      0.33783617

                       3              2      1501.62289487      0.60150412

                       4              2      1494.09995226      0.08575886

                       5              2      1493.88883696      0.00623968

                       6              1      1493.84764168      0.00006245

                       7              1      1493.67248284      0.00023803

                       8              1      1493.44248746      0.00100755

                       9              1      1492.16998785      0.00000359

                      10              2      1476.50713463      0.78045921

                      11              2      1469.59919933      0.00015628

                      12              1      1469.52820336      0.00000197

                      13              1      1469.52722327      0.00000000

                                Convergence criteria met.

                              Covariance Parameter Estimates

                                                Standard         Z

            Cov Parm     Subject    Estimate       Error     Value        Pr Z

            UN(1,1)      id           666.30      155.39      4.29      <.0001

            UN(2,1)      id          -6.6059      5.3975     -1.22      0.2210

            UN(2,2)      id           1.1479      0.3371      3.40      0.0003

            Residual                  4.5231      0.4631      9.77      <.0001

                                     Fit Statistics

                          -2 Res Log Likelihood          1469.5

                          AIC (smaller is better)        1477.5

                          AICC (smaller is better)       1477.7

                          BIC (smaller is better)        1484.1

                                      Standard

             Effect       Estimate       Error      DF    t Value    Pr > |t|

             Intercept      193.72      4.1976      37      46.15      <.0001

             d1            -2.6533      0.3428      37      -7.74      <.0001

             d2             0.2079     0.06208     188       3.35      0.0010

                              Type 3 Tests of Fixed Effects

                                    Num     Den

                      Effect         DF      DF    F Value    Pr > F

                      d1              1      37      59.92    <.0001

                      d2              1     188      11.22    0.0010

                                       Dimensions

                           Covariance Parameters             4

                           Columns in X                      4

                           Columns in Z Per Subject          2

                           Subjects                         38

                           Max Obs Per Subject               8

                           Observations Used               265

                           Observations Not Used            39

                           Total Observations              304

                              Covariance Parameter Estimates

                                                Standard         Z

            Cov Parm     Subject    Estimate       Error     Value        Pr Z

            UN(1,1)      id           666.07      155.19      4.29      <.0001

            UN(2,1)      id          -6.8331      5.3129     -1.29      0.1984

            UN(2,2)      id           1.1788      0.3283      3.59      0.0002

            Residual                  3.4397      0.3535      9.73      <.0001

                                     Fit Statistics

                          -2 Res Log Likelihood          1416.1

                          AIC (smaller is better)        1424.1

                          AICC (smaller is better)       1424.3

                          BIC (smaller is better)        1430.7

                                Solution for Fixed Effects

                                      Standard

             Effect       Estimate       Error      DF    t Value    Pr > |t|

             Intercept      193.46      4.1945      37      46.12      <.0001

             d1            -1.7322      0.3337      37      -5.19      <.0001

             d2             0.1104     0.05577     187       1.98      0.0492

             visit         -2.3782      0.3025     187      -7.86      <.0001

                              Type 3 Tests of Fixed Effects

                                    Num     Den

                      Effect         DF      DF    F Value    Pr > F

                      d1              1      37      26.95    <.0001

                      d2              1     187       3.92    0.0492

                      visit           1     187      61.80    <.0001
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                                    Model Information

                  Data Set                     WORK.WEIGHT2

                  Dependent Variable           weight

                  Covariance Structure         Unstructured

                  Subject Effects              id, id

                  Estimation Method            REML

                  Residual Variance Method     Profile

                  Fixed Effects SE Method      Model-Based

                  Degrees of Freedom Method    Containment

                                       Dimensions

                           Covariance Parameters             5

                           Columns in X                      4

                           Columns in Z Per Subject          3

                           Subjects                         38

                           Max Obs Per Subject               8

                           Observations Used               265

                           Observations Not Used            39

                           Total Observations              304

                              Covariance Parameter Estimates

                                                Standard         Z

            Cov Parm     Subject    Estimate       Error     Value        Pr Z

            UN(1,1)      id           667.10      155.37      4.29      <.0001

            UN(2,1)      id          -5.5467      5.3456     -1.04      0.2994

            UN(2,2)      id           1.1946      0.3339      3.58      0.0002

            UN(1,1)      id           4.0915      1.4761      2.77      0.0028

            Residual                  2.5165      0.2887      8.72      <.0001

                                     Fit Statistics

                          -2 Res Log Likelihood          1394.8

                          AIC (smaller is better)        1404.8

                          AICC (smaller is better)       1405.0

                          BIC (smaller is better)        1413.0
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                                                          08:23 Tuesday, February 22, 2005

                                   The Mixed Procedure

                                Solution for Fixed Effects

                                      Standard

             Effect       Estimate       Error      DF    t Value    Pr > |t|

             Intercept      193.45      4.1957      37      46.11      <.0001

             d1            -1.7155      0.3021      37      -5.68      <.0001

             d2             0.1081     0.04824     150       2.24      0.0266

             visit         -2.3786      0.4219      37      -5.64      <.0001

                               Solution for Random Effects

                                          Std Err

          Effect       id    Estimate        Pred      DF    t Value    Pr > |t|

          Intercept     1     -5.7627      4.3078     150      -1.34      0.1830

          d1            1      1.3098      0.4828     150       2.71      0.0075

          visit         1     -1.4937      1.2014     150      -1.24      0.2157

          Intercept     2    -32.9858      4.3047     150      -7.66      <.0001

          d1            2      0.5596      0.4408     150       1.27      0.2062

          visit         2     0.04006      1.2072     150       0.03      0.9736

          Intercept     3    -18.6333      4.2948     150      -4.34      <.0001

          d1            3     -0.5619      0.4308     150      -1.30      0.1942

          visit         3      1.7047      1.2113     150       1.41      0.1614

          Intercept     4     23.1180      4.3029     150       5.37      <.0001

          d1            4    -0.04882      0.4323     150      -0.11      0.9102

          visit         4      1.1068      1.2010     150       0.92      0.3583

          Intercept     5      3.7396      4.3016     150       0.87      0.3860

          d1            5    0.000330      0.4344     150       0.00      0.9994

          visit         5     -1.5170      1.2640     150      -1.20      0.2320

          Intercept     6      2.2371      4.3150     150       0.52      0.6049

          d1            6     -1.0664      0.4631     150      -2.30      0.0227

          visit         6     -3.9316      1.1496     150      -3.42      0.0008

          Intercept     7     41.9702      4.3011     150       9.76      <.0001

          d1            7      0.1200      0.4235     150       0.28      0.7773

          visit         7      2.2954      1.2075     150       1.90      0.0592

          Intercept     8     10.4863      4.3029     150       2.44      0.0160

          d1            8      1.1688      0.4323     150       2.70      0.0077

          visit         8     -0.7393      1.2010     150      -0.62      0.5391

          Intercept     9     28.0104      4.3029     150       6.51      <.0001

          d1            9     -2.1951      0.4323     150      -5.08      <.0001

          visit         9      0.9937      1.2010     150       0.83      0.4093

          Intercept    10     19.6405      4.3109     150       4.56      <.0001

          d1           10      0.4714      0.4142     150       1.14      0.2569

          visit        10      1.4774      1.2082     150       1.22      0.2233

          Intercept    11     13.3476      4.3032     150       3.10      0.0023

          d1           11     -2.7832      0.4347     150      -6.40      <.0001

          visit        11     -1.7908      1.1957     150      -1.50      0.1363

          Intercept    12      8.4339      4.3027     150       1.96      0.0518

          d1           12     -0.5060      0.4363     150      -1.16      0.2479

          visit        12      2.2200      1.2086     150       1.84      0.0682

          Intercept    13    -22.8889      4.3098     150      -5.31      <.0001

          d1           13      0.7036      0.4685     150       1.50      0.1352

          visit        13      0.8130      1.2060     150       0.67      0.5012

          Intercept    14    -14.9905      4.3042     150      -3.48      0.0007

          d1           14      0.4297      0.4357     150       0.99      0.3256

          visit        14      0.6266      1.2120     150       0.52      0.6059

          Intercept    15     -6.8227      4.3197     150      -1.58      0.1163

          d1           15     -1.3578      0.5012     150      -2.71      0.0075

          visit        15      0.2613      1.2235     150       0.21      0.8312

          Intercept    16     35.1633      4.3015     150       8.17      <.0001

          d1           16      0.4975      0.4317     150       1.15      0.2510

          visit        16     -1.0230      1.2042     150      -0.85      0.3970

          Intercept    17     13.1407      4.3029     150       3.05      0.0027

          d1           17     -1.3203      0.4323     150      -3.05      0.0027

          visit        17      1.2823      1.2010     150       1.07      0.2874

          Intercept    18    -15.4923      4.3029     150      -3.60      0.0004

          d1           18     -0.1399      0.4323     150      -0.32      0.7467

          visit        18      0.6119      1.2010     150       0.51      0.6112

          Intercept    19    -25.9804      4.3065     150      -6.03      <.0001

          d1           19     -0.9465      0.4290     150      -2.21      0.0289

          visit        19      1.2627      1.2016     150       1.05      0.2950

          Intercept    20    -10.9949      4.3157     150      -2.55      0.0119

          d1           20      1.0085      0.5316     150       1.90      0.0597

          visit        20      1.5809      1.3747     150       1.15      0.2520

          Intercept    21      3.1064      4.2974     150       0.72      0.4709

          d1           21      0.8371      0.4528     150       1.85      0.0665

          visit        21      0.7006      1.2120     150       0.58      0.5641

          Intercept    22      5.6020      4.3182     150       1.30      0.1965

          d1           22      0.7754      0.5192     150       1.49      0.1374

          visit        22      2.6437      1.2205     150       2.17      0.0319

          Intercept    23    -15.8492      4.3029     150      -3.68      0.0003

          d1           23    -0.03482      0.4323     150      -0.08      0.9359

          visit        23     0.06087      1.2010     150       0.05      0.9597

          Intercept    24    -19.0046      4.3214     150      -4.40      <.0001

          d1           24      0.2253      0.4745     150       0.47      0.6356

          visit        24     -0.5624      1.2033     150      -0.47      0.6409

          Intercept    25    -31.1948      4.3012     150      -7.25      <.0001

          d1           25      0.7710      0.4155     150       1.86      0.0654

          visit        25      1.1285      1.1375     150       0.99      0.3227

          Intercept    26     71.6427      4.3021     150      16.65      <.0001

          d1           26      1.4557      0.4289     150       3.39      0.0009

          visit        26     -2.5645      1.2015     150      -2.13      0.0344

          Intercept    27     39.8450      4.3065     150       9.25      <.0001

          d1           27     -1.7927      0.4290     150      -4.18      <.0001

          visit        27     -2.2296      1.2016     150      -1.86      0.0655

          Intercept    28     16.2936      4.3045     150       3.79      0.0002

          d1           28     0.01353      0.4351     150       0.03      0.9752

          visit        28      0.7360      1.2292     150       0.60      0.5502

          Intercept    29    -10.4973      4.3029     150      -2.44      0.0159

          d1           29      0.3237      0.4323     150       0.75      0.4552

          visit        29      0.2934      1.2010     150       0.24      0.8073

          Intercept    30     -6.6455      4.3046     150      -1.54      0.1247

          d1           30      1.2026      0.4143     150       2.90      0.0043

          visit        30     -1.8470      1.1736     150      -1.57      0.1176

          Intercept    31    -46.9469      4.3268     150     -10.85      <.0001

          d1           31      0.8184      0.7368     150       1.11      0.2684

          visit        31     -0.4413      1.4738     150      -0.30      0.7650

          Intercept    32    -25.8022      4.3220     150      -5.97      <.0001

          d1           32      0.1455      0.5330     150       0.27      0.7852

          visit        32      1.4629      1.2234     150       1.20      0.2337

          Intercept    33    -24.3290      4.3037     150      -5.65      <.0001

          d1           33     -0.4938      0.4347     150      -1.14      0.2578

          visit        33      0.4984      1.2071     150       0.41      0.6803

          Intercept    34     -3.8898      4.3266     150      -0.90      0.3701

          d1           34      0.4035      0.7262     150       0.56      0.5793

          visit        34    -0.01594      1.4934     150      -0.01      0.9915

          Intercept    35    -26.9088      4.3121     150      -6.24      <.0001

          d1           35      0.9146      0.5866     150       1.56      0.1211

          visit        35     -0.1211      1.4540     150      -0.08      0.9338

          Intercept    36     19.0283      4.3199     150       4.40      <.0001

          d1           36     -0.6512      0.5323     150      -1.22      0.2231

          visit        36     -4.1802      1.2257     150      -3.41      0.0008

          Intercept    37    -31.3565      4.3331     150      -7.24      <.0001

          d1           37      0.3004      0.8090     150       0.37      0.7110

          visit        37     -1.3760      1.4970     150      -0.92      0.3595

          Intercept    38     42.1703      4.3331     150       9.73      <.0001

          d1           38     -0.5573      0.8090     150      -0.69      0.4920

          visit        38     0.03228      1.4970     150       0.02      0.9828
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                                   The Mixed Procedure

                                    Model Information

                  Data Set                     WORK.WEIGHT2

                  Dependent Variable           weight

                  Covariance Structure         Unstructured

                  Subject Effect               id

                  Estimation Method            REML

                  Residual Variance Method     Profile

                  Fixed Effects SE Method      Model-Based

                  Degrees of Freedom Method    Containment

                                       Dimensions

                           Covariance Parameters             7

                           Columns in X                      4

                           Columns in Z Per Subject          3

                           Subjects                         38

                           Max Obs Per Subject               8

                           Observations Used               265

                           Observations Not Used            39

                           Total Observations              304

                              Covariance Parameter Estimates

                                                Standard         Z

            Cov Parm     Subject    Estimate       Error     Value        Pr Z

            UN(1,1)      id           667.00      155.35      4.29      <.0001

            UN(2,1)      id          -4.3849      5.4960     -0.80      0.4250

            UN(2,2)      id           1.2231      0.3500      3.49      0.0002

            UN(3,1)      id         -13.5255     11.5901     -1.17      0.2432

            UN(3,2)      id          -0.2733      0.5454     -0.50      0.6163

            UN(3,3)      id           4.3062      1.5539      2.77      0.0028

            Residual                  2.5039      0.2868      8.73      <.0001

                                     Fit Statistics

                          -2 Res Log Likelihood          1392.7

                          AIC (smaller is better)        1406.7

                          AICC (smaller is better)       1407.1

                          BIC (smaller is better)        1418.1

                                Solution for Fixed Effects

                                      Standard

             Effect       Estimate       Error      DF    t Value    Pr > |t|

             Intercept      193.45      4.1954      37      46.11      <.0001

             d1            -1.7215      0.3028      37      -5.69      <.0001

             d2             0.1091     0.04810     150       2.27      0.0248

             visit         -2.3724      0.4285      37      -5.54      <.0001

                              Type 3 Tests of Fixed Effects

                                    Num     Den

                      Effect         DF      DF    F Value    Pr > F

                      d1              1      37      32.32    <.0001

                      d2              1     150       5.14    0.0248

                      visit           1      37      30.65    <.0001
C:\rob\Courses\rm\SAShandouts\lab6\lab6_comments.doc

