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sizes are large”

Ui O
Summary:

Analysis of longitudinal data such as clinical trial data and growth data is a very important problem in recent
applied fields. Longitudinal data, which are measured repeatedly over times from clusters, have features that data
from the same cluster have correlation, whereas data from different clusters are independent.

Generalized estimating equations (GEE) proposed by Liang and Zeger (1986) are a representative method to
estimate regression coefficients in such longitudinal data. An advantage of GEE is that we can estimate regression
coefficients without specifying a joint distribution of data by using a working correlation matrix instead of the true
correlation matrix of each response. Although the working correlation structure is freely decided by researchers,
regardless of its correctness, the GEE estimator has a consistency property when the cluster sizes are finite
constants. However, with cluster sizes tending to infinity, the consistency of the GEE estimator is no longer
guaranteed if the working correlation structure is misspecified.

In this talk, we propose a new model selection criterion for selecting optimal correlation structure when cluster
sizes are large in longitudinal data. Our proposed criterion can be used to select explanatory variables as well as
the correlation structure, which improves prediction accuracy of the GEE estimator.



