
  

2nd Talk

The Linear Mixed-Effects Probability Model

 



  

So far:
● Micro Introduction

● Examples of different models and datasets

In this talk:
● Formalize notation

● Introduce new definitions

● Model fitting (as done in the lme4-package)



  

Recall a basic example of a  model
(workers and machines)

Model:

Assumption:



  

Generalization:

Two random variables:



  

More definitions:



  

More definitions:



  



  



  



  

Conditional Distribution:

Parameters fixed, y varying y fixed at y
obs

, parameters varying



  

Natural approach for evaluating the likelihood:

●

●



  



  

Tools to evaluate the likelihood in general situations:



  



  



  

penalty for high complexity

sum of squared residuals 



  



  



  



  



  

Back to the evaluation of the likelihoood:
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