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Absolutely continious distribution, 22,
31
v coclliclent, see Cronbach coellicient o
Analysis of covariance, 68
Analysis of varlance
cell reference coding, 67
effect coding, 67
multivariate, 180, 193, 199, 203, 207
repeated measures, 175, 199, 203,
207. 214, 216, 217, 221
univariate, 66, 81, 82, 105
ANCOVA, see Analysis of covartance
ANOVA, see Analysis of variance
Area under receiver operating character-
istic curve, 134 1306, 165, 319
Asviptotic efficiency, 79, 81, 113
Agymptotic nornal distribution, 46
Asymprotic variance, 46
AUC, ser Arca undoer receiver operaling
characteristic curve
Available case missing value, 213

Bayes theorem, 40, 90, 141

BMMDP. see Monotone missing data
pattern. bivariate

Borel o-lield, 16

Cauchy Schwartz inequality, 37, 80

CCC, see Concordance correlation coef-
ficient

CDF, see Cumulative distribution func-
tion

Characteristie function, 61

Chebyshov's inequality, 37, 43

Cohen's &, 262
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Cloncordance correlation coelficient, 269
Clonsistent estimate, 42
Clonvergence

almost everywhere, 17, 4

in distribution, 42

in measure, 17

in probability, 42

in rth nean, 47
Cramér Rao bound. 80
Cramér Wold device, 55
Croubach coefficient o, 182, 271, 314
Cumulative distribution function

multivariate, 33

univariate, 30
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Degenerate distribution, 31, 55, 100
Della method, 56
Direct offect, 234
Distribution
multivariate
normal, 53
k72
univariate
Bernonlli, 46
binomial, 47
exponential, 32
multinomial, 93
negative binomial, 97
nornial, 32
oisson, 235, 96
£, 71
uniform. 32
Distribution-free regression inodel
cross-scctional data, 105
longitudinal data, 198
Donble robustness, 223
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ECME algorithm, see Expectatinn/con-
ditional maximization either al-
gorithm

EM slgorithm, see Expectation inaxini-
zation algorithm

Fadogenous variable, 232

Estimating cquation, 109

Exogenous variable, 232

Expectation, 36

conditional, 3%
iterated conditional, 40

Expectation / conditional maximization
either algorithm, 196

Txpoctation / maximization  algorithm,
196

Filtrarion, 111

Frechet bonnds, 204

FRM, see Funetional response model
Functional response model, 317, 326

GEE, see Generalized estimating equa-
tion, fmean, unweighted

GIE L see Generalized estimating equa-
tion, wean, uhweighted

GIET, see Generalizod estimating equa-
tion, mean and variance

General lincar liypothesis, 82

Generalized ANOVA

mean and variance, 320, 337, 340,

355
variance, 312, 318, 336, 340, 353,
360
Generalized estimating cquation
mean

unweighted, 202
weighted, 218
mean and variance
unweizglited, 226
woiglted, 229
Crencralized lincar mixed-ellecls model.
191, 197
Cieneralizod linear model
cross-sectional data, 87
tongitndinal data, 198
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Generalized logit model. 92, 200, 208,
2149, 302

GLM, see Generalizad lincar model

GLMM, see Generalizod linear mixed-
effects model

Goodman and Wruskal's ~. 138, 253, 209

Hierarchical inear model, 184
ITLM, see Hicrarchical linear model

idd., see Independently identically dis-
tributed
TCC, see Tntraclass correlation coellicient
Independenece, 34, 35
Tndependently identically distributed, 35
Indircet effect, 234
Information matrix
Fisher, 78
obscrved, T8
Integration
Lehesgue, 20
measurable function, 19
Ricmann, 19
sequence of measurable [unctions, 21
Internal consistency of an instrument, 182
[uterrater agreement, 188
Intraclass correlalion coetficient, 183- 190.
265, 313

k., s¢e Cohen’s &

Kendall's 7
conlinuous outcome, 127, 163, 2582
ordinal outcome, 130, 253, 283

Latrent variable madel, 184
Law of large nuinbers
strong, 14
weak, 44
Leasi square method
unwelghted, 233, 237
weighted, 237, 243
Likelihood function, 36
Likelihood ratio test, 83
Likert scale, 181
Linear growth curve model
copstant assesstent times, 185, 199
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varying assessment times, 186

Lincar mixed-effects model, 184 190, 224,

227, 324, 329, 351, 358, 364
Lincar regression model
rmltivariate, 183, 193, 194, 203, 208,
214
univariate, 3, 65, 71, 77, 79, 95,
113
Link function, 88
LMM, see Linear mixed-effects model
Log-linear model
distribution-free, 106, 114, 224
FRAM, 321, 331
negative bincomial. 97, 192, 349
Poisson, 96, 192
Logisiic regression, 88, 90, 108, 204, 297,
364
Logit link, 88

105,

Mann Whitney Wilcoxon rank sum tost
K-sample, 275, 320, 344
two-sample, 7, 133, 140, 166, 281,

319

MANOVA, see Analysis of varlance, mul-

tivariate

MAR, see Missing data, missing at ran-

dom

Marginal distribution, 34

Martingale, 144

Maximuimn likelihood estimation. 69, 73,

194, 197

MCAR, see Missing data, missing com-

pletely at random

Measnrability
function, 13
500, 9

Measure
Tohesgue, 14
measurable space, 12
probability, 24

Mediational process, 231, 232, 238, 240,

242, 330

Missing data
ignorable missing, 210
missing at random, 210
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missing completely at random, 210
nonignorable missing, 210
Mixed model, 184
Mixture model
missing data, 211
structural zero, 100
MMDP, see Monotone missing data pat-
tern, univariate
Moments of a random variable, 38
Monotoue missing data pattern
hivariate, 301
univariate, 213, 219
Multilevel lincar model, 184
Multinomial response model, 32, 302

Newtou- Raphson algorithim, 101

Order statistic, 29, 137

Overdispersion, 96, 97, 100, 114, 192,
295, 228, 322, 323, 327, 331,
332, 349

Parametric regression model
cross-sectional data, 65
longitudinal data, 179

Path diagram, 231

PDF, see Probability density function

Pearson corrclation coeflicient, 6, 204,

251, 357

Pearson residual, 112

Probability density function
multivariate, 33
nnivariate, 31

Probahility distribution function
multivariate, 33
univariate, 31

Probit link, 8%

Product—moment correlation, 6, 183, 188,

251, 270, 290, 299, 356, 367

Projection of a U-statistic

multivariate
K-saample, 276
one-sample, 254

unjvariate
K-sample, 167



one-sample, 152
two-sample, 164
Proportional odds model, 94

Radon Nikodym theorem, 22

Random cocficient model, 184

Random regression. 184

Random variable, 26

Random vector, 27

Bucciver operating chiaracteristic curve,
134

ROC curve, see Receiver operating char-
acteristic curve

n-consistenl estimate, 207

Sandwich estimate, 113
Score cquation, 70
Score statistic, 70
Score vector, 70
Seemingly unrelaled regression, 183
Selection model, 211
SEM, see Structural equations model
Semiparamotric regression model
cross-sectional data, 107
longitudinal data, 198
o-ficld, 9
Slutsky’s theorem, 50
Space
Tuclhidean, 11
weagurable, 10
prohability, 24
sarple, 9
Stochustic op (4] and Oy, (), 18
Stochastic Taylor scries expansion, 52
Structnral equations model, 230, 330
Structural zera, 97
Study design
clustered. 177
cross-sectional, 63
longitudinal, 177
prospeclive, 64, %0
retrospoective, 90

Total effeet, 234
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L -statistic based generalized estimating
equation
unweighled, 333, 347
weighted, 361, 365
U-statistics
muliivariate
K-zample. 273
one-sample, 252
univariate
K-sample, 135
one-sample, 125
two-gsample, 131
UGEE, see U-statistic based generalized
estimating equation, unweigh-

ted

LS, see Least square method, unweigh-
ted

UWGEE, see U-statistic based gener-
alized  estimating equation,
weighted

Wald slatistic, 83

WGEE, see  Generalized  estimating

ecuation, mean, weighted
Wilcoxou signed rank test, 128, 139, 161,
316, 318, 343
WLS, see Least square method, weight-
ed
Working correlation, 202, 209, 228
Working independoence, 202

Zero-inflated Poisson, 100, 103, 193, 323,
332, 352
ZIP, ser Zero-inflated Poisson



