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要 約：  
Abstract: 
In this talk, we are concerned with mixed-effects models (MEM) which are useful for 
analysis of repeated measures or longitudinal data.  The models include 
random-coefficient model (RCM) and partial random coefficients model (PRCM) as 
important special cases.  First we explain these models as well as usual linear 
regression models through a simple example. 
The mean parameter in mixed models is estimated by the best linear unbiased estimator 
assuming that the variance parameter is known.  The variance parameter may be 
estimated by the maximum likelihood estimator (MLE) assuming that the distribution of 
error terms is normal.  However, it may be noted that the MLE is not always a solution 
of the score likelihood equation.  On the other hand, an non-iterative method has been 
proposed for RCM by Vonesh and Carter (1987).  We discuss the method to extend for 
PRCM and MEM.   
We also discuss the problem of choosing candidate models.  Recently Vaida and 
Blanchahard (2005) proposed the use of conditional AIC (cAIC), not the conventional 
AIC based on the consideration of marginal likelihood, when the research focus is on 
individual or cluster.  The cAIC is derived under the assumption that the variance of 
error terms and the scaled covariance matrix of random effects are known.   
We derive a general cAIC under RCM and PRCM without these strong assumptions. 
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