Queries to the Author

CHAPTER 11

Multilevel and Panel Data Models

General

Query: Both RW1 and RW(1) occur in the chapter. Do they mean the same and be made consistent. Also check AR1 vs AR(1).

Please use RW1 and AR1 throughout book –sorry for inconsistency

Query: Both Poi and Po have been used in this chapter (also Ga vs G). Do they mean the same? Or should they be retained as given?

Please use Po and Ga throughout book –sorry for inconsistency

Query: Kindly spell out MCAR, CAR, MAR, DLM, and ARMA. Can MCAR and MAR in this chapter be spelt out in the same way as in Chapter 14 (missingness completely at random and missingness at random, respectively)?

MCAR multivariate conditionally autoregressive (in the reference in this chapter)

In chapter 14 MCAR means “missing completely at random”

CAR conditionally autoregressive

MAR missing at random (same in Chapters 11 and 14)

DLM dynamic linear model

ARMA autoregressive moving average

Section 11.1, para 2

Query: Kindly include the details of the reference Browne and Draper (2000) in the reference list.

Browne, W, Draper, D. (2000). Implementation and performance issues

in the Bayesian and likelihood fitting of multilevel models. Computational Statistics, 15,391-420

Section 11.1, para 3

Query: McNab et al. has been changed to MacNab et al. in McNab et al. (2004) as per the reference list. OK?

Yes

Section 11.1, para 4

Query: Does the text citation Raudenbush and Bryk, 2002, correspond to the reference Bryk, A. and Raudenbush, S. (1992) in the reference list. If not, kindly provide the details of the former in the reference list.


Please omit 1992 publication from references

Correct reference is

Raudenbush, SW, & Bryk, AS (2002). Hierarchical Linear Models: Applications and data analysis methods (2nd Edition). Thousand Oaks, CA: Sage

Section 11.7, para 7

Query: Kindly include the details of the reference Stangl (1995) in the reference list.

Stangl, DK (1995). Prediction and decision making using Bayesian hierarchical models. Statistics in Medicine, 14(20):2173-2190

Section 11.2.1, second last para

Query: Kindly provide the details of the references Natarajan and Kass (2000), Gelman (2005), Gelfand et al. (2001) in the reference list.

Natarajan, R, Kass, R (2000) Reference Bayesian Methods for Generalized Linear Mixed Models, Journal of the American Statistical Association, 95:227-237

Should be Gelman (2006)

Andrew Gelman (2006) Prior distributions for variance parameters in hierarchical models. Bayesian Analysis, 1, 515-533. 

Gelfand, A, B. Carlin, M. Trevisani 2001,On Computation using Gibbs Sampling for Multilevel Models.Statistica Sinica 11, 981-1003

Section 11.2.2, para 3

Original sentence: Marginal or population-averaged effects of xij (without conditioning on a particular cluster), as in can be obtained by MCMC sampling (Carlin et al., 2001) by averaging over draws of bj.

Edited sentence: Marginal or population-averaged effects of xij (without conditioning on a particular cluster) can be obtained by MCMC sampling (Carlin et al., 2001) by averaging over draws of bj. 

Query: Kindly check whether the edited sentence conveys the intended meaning.

Yes

Query: Note that Equation (11.3) is missing in the text. Should the equations be renumbered? If not kindly suggest which equation should be set as Equation (11.3).

Please renumber equations (apologies)

Section 11.2.3, last para

Query: Kindly include the details of the references Das and Chattopadhyay (2004) and Qiu et al. (2002) in the reference list.

should be

Das, K , Chattopadhyay, A. (2004) An analysis of clustered categorical (2004) An analysis of clustered categorical data with an application in dental health .  Stat. Medicine 23,  2895-2910

Z. Qiu, P. Song, M. Tan 2002 Bayesian hierarchical models for multi-level repeated ordinal data using Winbugs. Journal of Biopharmaceutical Statistics,12, 121-135

Section 11.2.4, para 1

Query: Kindly include the details of the reference Shouls et al. (1996) in the reference list.

Shouls S, Congdon P, Curtis S (1996) Modelling inequality in reported long term illness in the UK: combining individual and area characteristics, J Epidemiology and Community Health 50, 366-376

Section 11.2.4, para 2

Query: Kindly include the details of the reference Analytical Methods Committee, 1989, in the reference list.

Please omit reference

Section 11.2.4, last para

Query: The author name has been modified to Van Der Merwe as per the reference list in the reference van de Merwe and Pretorius, 2003. OK? Also, spell out DP.

OK

Dirichlet Process

Section 11.2.5, last para

Query: Kindly include the details of the reference Van Duijn and Jansen (1995) in the reference list.

Van Duijn M., Jansen M. (1995). Modeling repeated count data: Some extensions of the Rasch Poisson Counts Model. Journal of Educational & Behavioral Statistics, 20, 241-258.

Example 11.5, para 1

Query: Kindly include the details of the reference Congdon (1997) in the reference list.

P. Congdon (1997) Multilevel and clustering analysis of health outcomes in small areas, European J.of Population, 13, 305-338

Example 11.1, para 5

Query: Kindly include the details of the reference Ishwaran and Zarepour (2000) in the reference list.

Ishwaran, H. and Zarepour, M. (2000). Markov chain Monte Carlo in approximate Dirichlet and beta two-parameter process hierarchical models. Biometrika 87 371-390.

Section 11.4 (originally numbered 11.5), para 2

Original sentence: Rather than let i (for pupil or patient) in cell h (=1, …, H) range from 1 to nh, it is simpler to use a stacked notation and define i to range from 1 to N where N= eq \o((,h)nh.

Query: Does the sentence imply ‘Rather than defining i (for pupil or patient) in cell h (=1, …, H) to range from 1 to nh, it is simpler to use a stacked notation and define i to range from 1 to N where N= eq \o((,h)nh.

Yes, rewording fine

Section 11.4 (originally numbered 11.5), para 4

Query: Kindly include the details of the reference Congdon and Best (2000) in the reference list.

P Congdon and N Best (2000) Small area variation in hospital admission rates: adjusting for referral and provider variation, J. Roy Stat Soc, Series C, 49, 207-226

Example 11.4, para 1

Original sentence: The data are for persons in the financial year 2003–2004 (with the standard used to calculate expected admissions being England in 2001–2002).

Query: Does the parenthetical information imply ‘with the standard used to calculate expected admissions being the admissions in England, in 2001–2002’.

No, original wording OK

Example 11.5, para 2

Query: Kindly include the detail of the reference Raymer and Rogers (2005) in the reference list.

Raymer J and A Rogers (2005) Using age and spatial flow structures in the indirect estimation of migration streams. S3RI Applications and Policy Working Paper A05/07, Southampton Statistical Sciences Research Institute, University of Southampton

Example 11.5, para 5

Query: Kindly include the reference Gelfand (1996) in the reference list.

Gelfand, A (1996) Model determination using sampling based methods. In Markov Chain Monte Carlo in Practice, eds W. Gilks, S. Richardson, and D. Spieglehalter, Chapman and Hall/CRC, Boca Raton, pp 145-161.

Section 11.5 (originally numbered 11.6)

Query: Kindly spell out MCB.

multiple comparisons with the best

Section 11.5 (originally numbered 11.6), para 1

Query: Kindly include the details of the references Joseph et al. (1997) and Fitzmaurice et al. (2004) in the reference list.

Lawrence Joseph, David B.Wolfson, Roxanne du Berger and Rozanne Lyle (1997) Analysis of Panel Data with Changepoints. Statistica Sinica 7,687-703.

Applied Longitudinal Analysis, by Garrett Fitzmaurice, Nan Laird & James Ware. Wiley, New York, 2004.

Section 11.5 (originally numbered 11.6), para 3

Query: Kindly include the details of the reference Chib (1996)in the reference list.

Chib, S (1996) Inference in panel data models via Gibbs sampling. In The Econometrics of Panel Data, eds Matyas, L., and P. Sevestre,  Springer: New York

Section 11.5 (originally numbered 11.6), para 4

Query: kindly include  the details of the reference Koop et al. (1997) in the reference list.

On the use of panel data in stochastic frontier models with improper priors, C. Fernandez, J. Osiewalski and M.F.J. Steel, Journal of Econometrics, 79, pages 169-193, 1997.

Section 11.5 (originally numbered 11.6), para 5

Query: Kindly include the details of the reference Allison (1994) in the reference list.

Allison, P (1994) Using panel data to estimate the effects of events, Sociological Methods and Research 23, 174-199

Section 11.5 (originally numbered 11.6), para 7

Original sentence: This allows for a non-constant correlation 

               (st=(t(s(eq \O(b,2)/[((eq \O(t,2)(eq \O(b,2)+(eq \O(u,2))0.5((eq \O(s,2)(eq \O(b,2)+(eq \O(u,2))0.5]

between periods s and t.

Query: ‘noconstant’ has been changed to ‘non-constant’. OK?

Fine

Section 11.5.1 (originally numbered 11.6.1), para 1

Query: Kindly provide the details of the reference Chamberlain and Hirano (1999) and Dagne (1999) in the reference list.

Predictive Distributions Based on Longitudinal Earnings Data . G Chamberlain, K Hirano, 1999, Annales d'Economie et de Statistique 55-56, 211-242.

Dagne, G (1999). Bayesian Analysis of Hierarchical Poisson Models with Latent Variables, Communication in Stat. Theory and Methods, 28,  119-136.

Section 11.5.1 (originally numbered 11.6.1), para 1

Query: Kindly include the details of the reference Verbeke and Molenberghs (2000) in the reference list.

Verbeke G, Molenberghs G (2000): Linear Mixed Models for

Longitudinal Data. New York: Springer.

Section 11.5.2 (originally numbered 11.6.2), para 1

Query: Kindly include the details of the reference Bollen and Curran (2004) in the reference list.

Autoregressive Latent Trajectory (ALT) Models A Synthesis of Two Traditions. KA Bollen, PJ Curran - Sociological Methods & Research, 2004, Vol. 32, 336-383

Example 11.7, para 1

Query: Kindly include the details of the reference Maddala (2001) in the reference list. 

Introduction to Econometrics 2001 G Maddala - John Wiley: New York

Example 11.7, last para

Query: Kindly include the details of the reference Zellner and Tiao (1964) in the reference list.

Bayesian Analysis of the Regression Model With Autocorrelated Errors

A Zellner, GC Tiao. Journal of the American Statistical Association, 1964, 59, 763-778

Section 11.6.1, para 1

Query: The year in the reference Aitkin and Alfo (2002) has been changed from 2002 to 2003 as per the reference list. OK?

Fine

 Section 11.6.2 (originally numbered 11.7.2), para 1

Query: Kindly include the details of the references Hausman et al. (1984), Bockenholt (1993) and Lee and Nelder (2000) in the reference list.

Hausman, J., Hall, B., Griliches, Z., 1984. Econometric models

for count data with an application to the patents–R&D rela-

tionship. Econometrica 52, 909–938.

Bockenholt, U. 1993. “A latent class regression approach for the analysis of recurrent choices.” British Journal of Mathematical and Statistical Psychology 46: 95-118.

Lee, Y, Nelder, J (2000) Two ways of modelling overdispersion in non-normal data.    Applied Statistics, 49, 591-598

Section 11.6.2 (originally numbered 11.7.2), para 2

Query: Kindly include the details of the reference Weiss et al. (1999) in the reference list.

 Weiss, R. E., Cho, M. and Yanuzzi, M. (1999). On Bayesian Calculations for Mixture Priors and Likelihoods. Statistics in Medicine, 18, 1555 - 1570

Section 11.6.3, first para

Query: Kindly provide the details of the references Cargnoni et al. (1997) and Chintagunta et al. (2001) in the reference list.

Claudia Cargnoni, Peter Müller, Mike West (1997)Bayesian Forecasting of Multinomial Time Series through Conditionally Gaussian Dynamic Models. Journal of the American Statistical Association, 90, 1301-1312

Panel Data Analysis of Household Brand Choices. Pradeep Chintagunta, Ekaterini Kyriazidou and Joseph Perktold; Journal of Econometrics, 2001, 103,  111-53.

Section 11.6.3, last para

Query: Kindly include the details of the reference Steyer and Partchev (1999) in the reference list.

Steyer, R, Partchev, I (1999) Latent state-trait modelling with logistic item response models In Structural Equation Modeling: Present and future, Cudeck, R Du Toit, S Sörbom, D (eds). Scientific Software International: Chicago, 481-520

Example 11.8, para 3

Original sentence: Since (i2=((i1+ui1 and var((i2)=var((i1), one may specify

                     (i1 ~ N(0, (2/(1 ( (2)),




providing |(| <1.

Query: Is ‘provided that |(| <1’ meant?

Yes

Example 11.9, para 1 

Query: Kindly include the details of the reference Cameron and Trivedi (1999) in the reference list.

Should be 1998:

Cameron A.C. - Trivedi P.K. (1998), Regression Analysis of Count Data, Cambridge University Press, Cambridge

Section 11.7, para 1

Query: There are two references corresponding to the year 2006 (a,b) for the reference Congdon (2006), in the reference list. Kindly specify which reference(s) (a, b, both) is being referred to here. Also check subsequent occurrences of Congdon (2006) in the text. 

The reference in 11.7 should be Congdon (2006a).

The references in 11.9.4 and Example 11.13 should be Congdon (2006b).

Section 11.7, para 2

Query: Kindly include the details of the reference Karney and Bradbury (1995) in the reference list.

Karney, Benjamin R. and Thomas N. Bradbury. 1995. “The Longitudinal Course of Marital Quality and Stability: A Review of Theory, Method, and Research.” Psychological Bulletin 118: 3-34

Section 11.7, para 3

Query: Kindly include the details of the reference Diggle (1988) in the reference list.

Diggle, PJ (1988) An approach to the analysis of repeated measurements', Biometrics 44, 959-71.

Example 11.10, para 1

Query: Kindly provide the detail of the reference Brown and Prescott (1999) in the reference list.

Helen Brown, Robin Prescott (1999) Applied Mixed Models in Medicine. Wiley, Chichester

Example 11.10, para 2

Original sentence: Additionally, some patients are lost to follow-up but for simplicity their means are modelled for all T=4 periods.

Query: Would you prefer to change the phrase ‘their means’ to ‘the means of their BP’?

Yes, fine

Section 11.8, para 1

Query: Kindly include the details of the references Gamerman (1998) and Gamerman and Smith (1996) in the reference list. Also the year in the text citation Fruhwirth-Schnatter and Wagner (2005) has been changed to 2004 as per the reference list. OK?


1st ref should be Gamerman (1997). 

GAMERMAN, D. and SMITH, A. F. M. (1996). Bayesian analysis of

longitudinal data studies. In Bayesian Statistics 5 (eds. J. M. Bernardo, JO Berger, AP Dawid, AFM Smith), pp. 587-598. University Press: Oxford

OK on Frühwirth-Schnatter and Wagner. Note umlaut.

Section 11.8, para 5

Query: Kindly include the details of the reference Martz et al. (1999) in the reference list.

HF Martz, RL Parker, DM Rasmuson (1999). Estimation of trends in the scram rate at nuclear power plants. Technometrics 41, 352–364

Example: 11.12, para 1, line 3 from below

Query: Kindly spell out EPD.

Expected Predictive Deviance

Section 11.9.1, para 1

Original sentence: A working assumption that mortality is declining at a similar rate across all age bands leads to a main effects only model in age and time (the proportional age–period or AP model), with…

Query: Is ‘main-effects-only’ model meant? Or should it read ‘main effects model only in age and time’?

suggest wording “leads to a model with main effects in age and time only..”

Section 11.9.1, para 3

Query: Kindly include the details of the reference Clayton and Schifflers (1987) in the reference list.

Clayton D , Schifflers E ( 1987 ). Models for temporal variation in cancer rates. I. Age-period and age-cohort models . Stat Med 6 : 449 - 467

Section 11.9

Query: Is the discussion on age–cohort model included in Age–period data section? Can it be set as a separate section?

No, OK in present section. 

For gain in clarity, might start paragraph 3 in the “age-period data” section by

“An age-cohort (AC) model for age-period data is…”
Example 11.13, last para

Query: Kindly include the details of the reference Gelman et al. (2003) in the reference list.

Example 11.4

Query: Kindly spell out SHA and ONS.

Strategic Health Authority

Office of National Statistics

Exercise 4

Query: What does the information ‘Exercise 11.4.odc.’ provided in Exercise 11.4 signify? Can it be deleted?

Please leave as it is.

Reference List

Query: Kindly provide the publisher name and location for the reference Allison and Waterman (2002)

Query: Kindly provide the page range for the reference Browne et al. (2002).

Query: Does the reference Bryk and Raudenbush (1992) correspond to the text citation Raudenbush and Bryk (1992)? If not, kindly cite the former at an appropriate place in the text.  

Please omit 1992 ref.

Correct ref is

Raudenbush, SW, & Bryk, AS (2002). Hierarchical Linear Models: Applications and data analysis methods (2nd Edition). Thousand Oaks, CA: Sage

Query: Kindly update the reference Congdon (in press), if possible.

Congdon, P (2006a) A spatio-temporal forecasting approach for health indicators, Journal of Data Science, 6(4)

I do not know page numbers yet
Query: Kindly cite Fahrmeir and Tutz (1994) at an appropriate place in the text.

Omit ref

Query: Kindly update the reference Gelman and Pardoe (in press), if possible.

Gelman, A, Pardoe, I (2006) Bayesian measures of explained variance and pooling in multilevel (hierarchical) models. Technometrics, 48,241-251
Query: Kindly cite Langford et al. (1999) at an appropriate place in the text.

Omit ref

Query: Kindly provide the volume no. and page range for the reference Nandram and Petrucelli (1997).

Journal of Business and Economic Statistics, 15, 328-334.

Query: Kindly cite Potthoff and Roy (1964) at an appropriate place in the text.

Omit Ref

Query: Kindly cite the reference Richardson et al. (1987) at an appropriate place in the text.

Omit Ref

Query: Kindly provide the complete information for the reference Rogers and Raymer (1999).

Rogers A and Raymer J (1999) Fitting observed demographic rates with the multiexponential model schedule: An assessment of two estimation programs. Review of Urban & Regional Development Studies, 11, 1-10

Query: Kindly check the issue no. for the reference Schwartz (1994). Is “5” meant?

Please omit issue numbder

Ref is:

Schwartz, S (1994) The fallacy of the ecological fallacy: the potential misuse of a concept and the consequences, American Journal of Public Health, 84, 819-824

Figures

Query: Kindly provide legend for Figure 14.1.

You mean Figure 11.1 ?

In fact, I suggest dropping the figure and relabelling Figure 11.2 as Figure 11.1

I suggest the new wording to 3 sentences in Example 11.13:

The highest si values are in socio-economically deprived areas (see Table 11.7 with deprivation index in last column). The highest si values are in the inner London boroughs of Islington and Lambeth (boroughs 19 and 22), while the most negative are in generally affluent suburban boroughs. The age weights wa peak for age groups 8 to 12 (ages 35-59) and group 1 (Figure 11.1), so the si are identifying boroughs with relatively high middle age and infant mortality.
Query: In Figure 14.1, the map defines Islington and Lambeth as boroughs 10 and 6, respectively; however, the text and tables define them as boroughs 19 and 22. Kindly check this discrepancy.
