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CHAPTER 1

INTRODUCTION

Researchers in psychology often rely on an experimental design for their studies to in-
fer a relationship between dependent variables and independent variables in a controlled
situation. In many psychological studies, the attributes are indirectly measured with mul-
tiple trials or items. The multiple trials are often scored as binary variables, such as a
force-choice variable, an accuracy variable, and choice in production. For instance, if a
researcher wants to measure memory, he or she might present a group of words (i.e., trials)
to persons and record the accuracy of the responses in a test phase to measure memory.
When multiple items are given to the persons, the dependent variables are cross-classified
by items and persons because every item is offered to all persons and every person responds
to all items.

In an experimental design called the within-subjects design, the dependent variables
are measured from a group of persons at every level of an independent variable of interest.
A strategy for designing an experiment is to present items repeatedly at every level such
that the total number of trials is the number of items times the number of levels of the
independent variable. The advantage of using the within-subjects design is to increase
the power to detect the experimental condition effect because the variation across items
is controlled between the levels. As another strategy, an item used in level A may not
appear repeatedly in level B. Items may be randomly selected from a large item pool, or
cannot be matched across the levels because of procedural constraints. As an example,
researchers might want to control the learning effect or the exposure effect which indicates
that persons are affected by exposure to merely repeated items (Gordon & Holyoak, 1983).
In this dissertation, a non-repeated items (NRI) design is defined as the experimental design

where the items are not repeated across the levels of an independent variable.



In many experimental studies in psychology, the main purpose of conducting an exper-
imental study is to examine whether the dependent variables have the same mean between
the levels of the independent variable (i.e., the experimental condition effect). To test a
null hypothesis of equal means between the levels, repeated measures analysis of variance
(RM-ANOVA) is most widely used for the within-subjects design. The RM-ANOVA takes
individual differences into account in the model because the responses from within a per-
son are more likely to be more correlated than the responses between persons. However,
an NRI design has characteristics that the assumptions of the RM-ANOVA may not satisfy:
the independence of errors and equal variances across levels. Errors are assumed to be
independent of each other when all sources of variation are accounted for by the model.
When responses are cross-classified with persons and items as in the NRI design, the in-
dependence assumption is likely to be violated if the responses are also influenced by the
items. In addition, the items are not repeated across levels in the NRI design. Thus, it is
possible that the influence of the items may not be the same between the levels, if it exists.

In some areas such as psycholinguistics, the problems of RM-ANOVA for cross-classified
designs are known as “language-as-fixed-effect fallacy,” and remedies have been discussed
(Baayen et al., 2008; Barr et al., 2013; Clark, 1973; Raaijmakers, 2003; Raaijmakers et
al., 1999). For example, Clark (1973) suggested using quasi-F' to test the experimental
condition effect. It is known that the quasi-F is generally robust to the violations of nor-
mality and sphericity (Maxwell & Bray, 1986; Santa, Miller, & Shaw, 1979). However,
the limitation of the quasi-F is that this statistic is difficult to compute in cases of missing
data (Raaijmakers, 2003; Raaijmakers et al. 1999). Instead, in psycholinguistics, person
and item ANOVAs (called F1/F2 analysis, respectively) have been conventionally reported
(Clark, 1973; Raaijmakers, 2003; Raaijmakers et al., 1999). According to this approach,
the mean difference between levels is considered significant only when the person analysis
(F1) and the item analysis (F2) are significant. However, F'1/F?2 analysis produces inflated

type I error rates and a deflated power rate, meaning that researchers are more likely to have



false positive results and miss the detection of target effects (e.g., experimental condition
effects) (Baayen et al., 2008; Barr et al., 2013; Raaijmakers et al., 1999).

The generalized linear mixed-effect model (GLMM) with crossed random effects has
been applied as an alternative method to the ANOVA framework for binary responses.!
Several papers introduced GLMM to researchers in experimental psychology. Baayen et
al. (2008) suggested the linear mixed-effect model with crossed random effects for an
alternative to ANOVA in the special issue of Journal of Memory and Language (JML). The
GLMM has been applied in other areas of psychology, such as social personality (e.g., Judd
etal., 2012) and cognitive (e.g., Trippas et al., 2017) areas. The mixed-effect model consists
of fixed effects and random effects. The crossed random effects indicate that this model has
person random effects and item random effects, which are crossed random effects (instead
of nested random effects). Therefore, a response can be explained by the sum of the fixed
effects, person random effects, and item random effects in the GLMM with the crossed
random effects.

In the case of the NRI design, item random effects are specified as many as the number
of levels to consider a full random structure in the GLMM. An advantage of the level-
specific item random effect model is that this model enables researchers to test heterogene-
ity of random effects across levels by comparing this model with a simpler model, that is,
an item random effect across the levels. It is also possible to consider person random slopes
(to model variability in the experimental condition effect across persons) and level-specific
item random effects in a model. Barr et al. (2013) suggested using a random-intercept
and random-slope model to consider the full structure of random effects in the NRI design.
The meaning of the (person) random intercept is the heterogeneity among persons relative
to a baseline level. The (person) random slope refers to the heterogeneity among persons

in the magnitude of the fixed effects (i.e., the experimental condition effect). In addition,

'Population averaging methods such as robust standard errors or the generalized estimation equation
(GEE) can also be used to explain correlated data. The main difference from the GLMM is the sources of
correlation, such as item variability, cannot be identified in population averaging methods.



Gonzélez et al. (2014) considered models that have all possible combinations of the ran-
dom effect structures that have either person random slopes or level-specific item random
effects in the linear mixed effect model for continuous dependent variables. When different
items are used for each condition as in the NRI design, it is unclear whether the person-
specific effect differs between the conditions even if the variance of the random slope is
significantly different from O in the presence of the uncontrolled variances of level-specific
item random effects.

The inference for fixed effects of an experimental condition effect using the GLMM
is trustworthy when random effects are specified correctly (e.g., Barr et al., 2013; Gurka,
Edward, & Muller, 2011; Jacqgmin-Gadda et al., 2007). Previous studies that employed
GLMM for an experimental study focused less on an NRI design compared to other ex-
perimental designs, such as fully crossed, Latin-square, or split-plot designs (e.g., Baayen
et al., 2008). Thus, the random effects may not be appropriately specified when the ex-
isting model specification of the GLMM is applied to the NRI design. However, to our
knowledge, the GLMM has not been specified for the full structure of the random effects,

illustrated, and evaluated for the NRI design that has binary dependent variables.

1.1 Goal and Outline

The first purpose of this dissertation is to specify, illustrate, and evaluate the GLMM
for within-subjects designs with the NRI, in testing a (fixed) experimental condition ef-
fect of experimental data. As discussed, selecting a model among the GLMMs that have
different kinds of random effects is important for the valid inference of the experimental
condition effect. Thus, the second purpose of this dissertation is to show the relative in-
ferential performance of the testing and model selection approaches for the experimental
condition effect when an approximate marginal maximum likelihood estimation (Laplace
approximation) is used. For the model selection approach, a novel contribution of this dis-

sertation is to derive the asymptotic null distribution for likelihood ratio test (LRT) statistics

4



based on Self and Liang’s (1987) and Zhang and Lin’s (2008) results when the variance of
the person random slope in the GLMM with the NRI design is tested. Further, the differen-
tial performance of information criteria commonly used in practice is evaluated regarding
random effect structures in the GLMM, which has not been investigated. In addition, the
consequence of the misspecification of the level-specific item random effect in the NRI
design is presented to show the necessity of the level-specific item random effect in terms
of parameter recovery and the inferential qualities in detecting fixed effects. Results of
the current study are expected to provide a guideline for applying the GLMM for the NRI
design when binary outcomes are collected.

This dissertation is organized as follows. First, the details of the ANOVA framework
and the GLMM are introduced for the NRI design. Second, an illustrative example of the
ANOVA framework and the GLMM for the NRI design is provided. Third, the parameter
recovery of the newly specified GLMMs and the performance of the hypothesis testing and
model comparison approaches are investigated with a simulation study so that the GLMM’s
effectiveness is verified in simulations commonly encountered in practice. Last, a summary

and a discussion of the current study are provided.



CHAPTER 2

METHODS

2.1 Non-Repeated Items Design

As evidence for the claim that an NRI design is common in psychology, a literature
review was conducted. One hundred eleven papers were reviewed published in the 146th
volume of Journal of Experimental Psychology: General in 2017. The frequency of the
papers with at least one NRI design study was surveyed. In addition, the frequency of
binary dependent variables, the statistical analysis, and the sample sizes for persons and
items were also examined. A summary of the literature review is presented in Table 2.1.
The survey results showed that 24 papers out of 111 papers (22%) were based on the NRI
design. Ten papers included at least one binary dependent variable out of the 24 papers in
which the NRI design was used. Sixteen papers used RM-ANOVA only and two papers
reported Bayes factors in addition to the RM-ANOVA results, revealing the RM-ANOVA
was the most frequently used method for statistical analysis. Six papers used the GLMM
framework as a statistical method. Only four papers included both persons and items as
random factors, but none of these papers took the heterogeneity of the item random effect
into account. The number of persons ranged from 16 to 255, and the number of items per
level ranged from 4 to 144.

Throughout this dissertation, an NRI design is explained with the following situation
for illustrative purposes: The dependent variable is measured at each level & of a factor that
has two levels (K = 2). J persons (j = 1,...,J) are exposed to both levels. The responses
are measured with n;, = I/2 items (i = 1,...,1) at each level k. The items are not repeated
over levels; therefore, the total number of items is /. Taken together, the total number of

responses is N = J x I.



Table 2.1: Survey Results

N
Num. of articles 111
Num. of NRI design 24
Binary outcome 10
RM-ANOVA 16
RM-ANOVA + Bayes factor 2
GLMM 6
Num. of persons (median[range]) 41.5[16-255]
Num. of items (median[range]) 20[4-144]

2.2  ANOVA Framework

RM-ANOVA model specification

Let yj;x be the response of person j and item i at the kth level of an experimental condi-
tion. When the data from an NRI design are analyzed using RM-ANOVA, the responses are
collapsed over the items at the level of the independent variable. Define a new dependent

variable yj-k for each &,
> Yjik
ni '

Vi =ik = 2.1)

For the binary responses, y;k.k is the proportion for person j at the kth level.
The RM-ANOVA (e.g., Maxwell & Delaney, 2004, pp. 533) that uses the proportion is
specified as follows:

Yie =M+ 0o+ 1+ (am)j + ej, (2.2)

where 1t denotes the overall mean, ¢y denotes the main effect of A (i.e., the experimental
condition), 7r; denotes the person effect, (0:7);; denotes the interaction effect of the exper-
imental condition and the person, and e denotes the error. By adding to Equation 2.2 the

constraint that the person effect does not interact with the experimental condition effect,



the model becomes

Vie =M+ 0og+ 1 +eji. (2.3)

In this dissertation, the constraint, (o) ; =0, is assumed in the RM-ANOVA (i.e., the F'1
analysis) as in many analyses in practice. The random components 7; and e j; follow the

normal distribution N(0,52) and N(0, 6?), respectively.

Hypothesis testing in RM-ANOVA

The idea of ANOVA is to compare the variances (mean squares) induced by the inde-
pendent variable against the variance from some error term. To test the main effect of A
(i.e., the experimental condition), the ratio of two variances, MS4 and MSg, are compared

using an F-statistic:

MSy  MSa
F 2.4
K-LK=00-1) = 376 = 3Sap’ (2.4)
Jzk_ ()7 —¥.. ) 2§:1 Ele(y}k—ij.—i.kﬂ'..)z - 2, 1yj1< _ Zk 1yjk
where MSp = —==b=7——, MSaxp = K-D-D) s Yk = > V). K
and y_ = Lzl?fﬂf".

Assumptions, limitations, and alternatives

RM-ANOVA has the following assumptions:

1. Independence: The responses are conditionally independent of one another.

2. Normality: The errors follow the normal distribution.

3. Sphericity: The population variances of all difference scores are equal.

When the responses are obtained from an NRI design, using the RM-ANOVA may
entail assumption violation. First, the RM-ANOVA is vulnerable to the violation of in-
dependence assumptions due to the cross-classification by persons and items. In the NRI
design, the responses of a person are collapsed over items for each level of an experimen-
tal condition. The independence assumption is met if the responses are explained by only

one source of variation, which is expressed as an error. Aggregating responses over items



might be a solution to control multiple sources of variability, treating the item effect as a
controlling factor. If variability in the item effect is large in the population, across sample to
sample, the variability of the dependent variable will also be large. When the RM-ANOVA
is used, sampling variability will be ignored and the inference about the mean difference
will also be inaccurate. Clark (1973) showed that the F-statistic to test experimental con-
dition effects is larger than it should be if we ignore the item variability.

In some subfields in experimental psychology, researchers try to reduce the sampling
error by obtaining responses hundreds to thousands of times from a person and averaging
them (Luck, 2005). The standard error of the averaged response is reduced by the squared
quantity of the number of items at each level of an experimental condition. However,
increasing the number of items may not always be the solution to reduce the sampling error.
When the scale of the dependent variable is binary, the variance of responses depends on
the mean response of the dependent variable. For example, the dependent variable includes
a larger sampling error when the mean response is close to 0.5 on the proportion scale
than it is far from 0.5. The item effect is also expected to vary around the mean response.
Because it is intended to have differences in the mean response between the levels in an
experimental condition by the researchers, ignoring item effect results in heterogeneity in
responses on the proportion scale as well as incorrect estimation of standard errors.

Quasi-F uses the original dependent variable instead of averaging the responses over
items. It adjusts the numerator and the denominator of the F-statistic to have the equal
expected value of the variances when the effect of the independent variable is 0 (Clark,
1973). The disadvantage of Quasi-F is that the calculation is complicated. Similar to other
types of ANOVA, Quasi-F cannot be calculated in the presence of non-balanced group
sizes and missing data. More practically, F'1 (the by-person F-test) F2 (the by-item F-test)
analysis has been used more widely. The null hypothesis that the main effect of A does not
exist is rejected when the F'1 and F2 analyses reveal a significant result. The F1 analysis

is the same as in the RM-ANOVA. The F2 analysis is performed after the responses are



collapsed over persons. For the F2 analysis, ANOVA can be implemented.

Second, using RM-ANOVA violates the normality assumption if the dependent vari-
able is binary. When a binary dependent variable is collapsed over items in an NRI design,
the proportion is reported as a dependent variable, and this variable is often treated as con-
tinuous. Treating proportion as a continuous variable should be avoided for the following
reasons. One reason is that the standard error is incorrect because of the non-linear relation-
ship between the dependent and independent variables (Jaeger, 2008). When the dependent
variable is associated with the independent variable with a non-linear relationship, the con-
fidence interval is not symmetric in a linear model such as ANOVA. Thus, if we treat the
proportion as a continuous variable, the inference about the experimental condition effect
may not be correct. Another reason is that the responses are bounded between 0 and 1.
When we construct a confidence interval for the fixed effect, it is possible that the confi-
dence interval contains a range less than zero or greater than one. Then, the confidence
interval loses interpretability. A logistic regression which is a generalized linear model can
be used to avoid the two problems when the dependent variable is binary.

Third, the sphericity assumption indicates that all the variances of the level differences
are equal, while the compound symmetry assumption requires that the variances and covari-
ances of the different levels of the repeated-measures factor are homogeneous. Compound
symmetry is a sufficient but not necessary condition. That is, if compound symmetry is not
satisfied, then sphericity is not met. In an NRI design, the sphericity may be violated if the
variability in the item effect is heterogenous across the levels of an experimental condition.
If the variances of the item effect differs across the levels of an experimental condition,
the variability in the dependent variable averaged over items is also influenced by the het-
erogenous item effect. The difference scores would also have different variances when the

variances of the dependent variable differ across the levels.
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2.3 GLMM Specification for an NRI Design

Model specification

The GLMM specification with a full random structure for an NRI design can be written

as

logit[P(yjiixy = Lls0j» 517 wipk)] = Bo+ Buoxji+ 50/ + 51X + Wi (2.5)
where j is an index for a person (j = 1,...,J); i is an index for an item (i = 1,...,1); k
is an index for a level of the experimental condition (k = 1,...,K); i[k] represents that an

item i is nested with a level k; yj; is the response from person j and item 7 at the kth
level of a factor; xj; is the independent variable (i.e., the experimental condition) for the
levels of the factor, respectively; By and B; are the fixed effects for the intercept and the
slope, respectively; so; and sy ; are the person random effects for the intercept and the slope,
respectively (called the person random intercept and the person random slope, respectively,
in this dissertation); and wyp is the item random effect at the kth level.

The random effects are assumed to be distributed as follows:

Ky 0 72
S P 70 el R B (2.6)
S1j 0| |to 77
and
witt) ~ N(0,&7)); wipg ~ N(0, 0. 2.7)
Estimation

Maximum likelihood (ML) estimation is a widely used method for estimating the pa-
rameters of mixed-effect models. The ML estimation for binary data is challenging because
there is no closed form for the integral involved. When the random effects are nested, the
integrals are also nested, keeping the computational burden low (e.g., Rabe-Hesketh et al.,

2005). However, the computational burden worsens when a model contains two types of
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random effects such as person and item random effects because the likelihood requires the
integration of person random effects and item random effects.

Several approximation methods have been proposed to overcome the challenge of the
high dimensional integration. One way to approximate likelihood is a quasi-likelihood ap-
proach including penalized quasi-likelihood (PQL; Breslow & Clayton, 1993) and marginal
quasi-likelihood (MQL; Goldstein, 1991). Quasi-likelihood is simple to implement, but it
is known that the estimates are biased downward (Rodiguez & Goldman, 1995; Goldstein
& Rasbash, 1996). Although several improved methods have been proposed such as bias-
corrected PQL (Breslow & Lin 1995) and PQL with the second order improvement (PQL-2,
Goldstein & Rasbash, 1996), MQL and PQL yield biased estimates for binary responses,
especially when the cluster size is small (Rodriguez & Goldman, 2001, Raudenbush et al.
2000).

The distribution of random effects can be simulated via data generation rather than
mathematical derivations. Monte Carlo expectation-maximization (MCEM) algorithm (Wei
& Tanner, 1990) maximizes the likelihood by alternating the two following processes. In
the first E-step, the random effects are sampled from their posterior distribution using a
Gibbs sampler. In the second M-step, the parameters of the GLMM are estimated. The
alternating imputation-posterior (AIP) algorithm (Clayton & Rasbash, 1999) with adaptive
quadrature (Cho & Rabe-Hesketh, 2011) alternately samples item random effects when
given person random effects and person random effects when given item random effects
(in the I-step), and involves the exact ML estimates using adaptive quadrature (in the P-
step). The MCEM and AIP algorithms provide approximate ML estimates. However, the
two algorithms are computationally expensive because they require many draws of the ran-
dom effects and the estimation of the exact ML estimates.

In Bayes estimation, the parameters are sampled from the posterior distribution. The
posterior distribution is generated by combining the prior distribution of each parameter

with the data through the Markov Chain Monte Carlo (MCMC) method. The MCMC
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method iteratively generates samples for parameters via sampling techniques such as Gibbs
sampling (Geman & Geman, 1984) or the Metropolis-Hastings algorithm (Metropolis,
Rosenbluth, Rosenbluth, Teller, & Teller, 1953). The Bayes estimates show little differ-
ence from the ML estimates if prior information is weak and datasets are highly informa-
tive. However, if the number of higher-level units is small, the estimates from the Bayes
estimation are highly dependent on the prior distribution (Lambert, 2006).

In this dissertation, the g1mer function (Bates et al., 2015) in R (R Core Team, 2017) is
chosen to estimate model parameters, considering computational efficiency and accuracy.
The glmer function relies on the ML estimation implementing Laplace approximation for
binary outcomes, which is a special case with one quadrature point in the Gauss Hermite
quadrature method in the g1lmer function. Therefore, the efficiency is relatively good be-
cause the quadrature point does not increase when the number of random effects increases.
It has been shown that Laplace approximation provides accurate estimates for the GLMM
with the crossed random effects for binary responses unless the cluster sizes (e.g., the num-
ber of items and persons) are small (e.g., 10 items), and the intraclass correlation' is high

(e.g., Cho & Rabe-Hesketh, 2011; Joe, 2008).

Model-building strategy

The main interest is often in the inference about an experimental condition effect. How-
ever, when the random effects are not correctly specified, the standard error of the estimates
is distorted (Barr et al., 2013; Gurka, Edwards, & Muller, 2011; Jacqmin-Gadda et al.,
2007). Thus, it is important to find a model with the correct specification of the random

effects before the fixed effects are tested.> In an NRI design, two kinds of variance testing

ISee Cho and Rabe-Hesketh (2011) for the derivation of ICC in a GLMM with crossed random effects.
ICCs are defined based on a latent response formulation. Let y;i be a latent response such that the observed
response is 1 if y;‘»i > (0 and 0 otherwise. For Model 1 as example, an ICC for persons is defined as the
correlation among latent responses for the same person, conditional on the items, Corr(y;i,y; swiwy) =

[0
2

% (y]17y/l|sl7s/):w+3
For non-experimental data, it is not always possible to find the correct specification of the random effect
because all the relevant predictors may not be included in the model. One can compare the estimates and the

standard error of the fixed effects across models that have different random effects, as well as the inference
about the random effects.
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or model comparisons are required to find the best-fitting random effect specification. The
first kind of variance testing or model comparison is to investigate whether the variance
of the item random effect is homogenous across levels of an experimental condition. If
the item random effect is homogenous, it is more efficient to model one parameter for the
common variance of the item random effect than to model level-specific variances of item
random effects. The second kind of variance testing or model comparison is to choose the
number of person random effects. This is often done by comparing the person random
intercept-only model with the person random slope model in the GLMM.

Consider a case in which there is an experimental condition that has the two levels in

an NRI design. Four models that have different random effects can be considered.

* Model 1: Person random intercept only + homogenous item random effect

logit[P(y;ix = 1ls0j, wi)| = Bo+ Bixji+ 50 + wi, (2.8)
where so; ~ (0,73) and w; ~ N(0, ®?).

* Model 2: Person random slope + homogenous item random effect

logit[P(y iy = Llsojss17,wi)] = Bo+ Bixji+50j 4 s1xji + Wi, (2.9)
where s1; ~ N(0, 77).

* Model 3: Person random intercept only + level-specific item random effects

logit[P(y ;i = Llsojs wixg)] = Bo + Bixji +50; + Wik (2.10)
where w;jy ~ N(0, (o[zk]).

* Model 4: Person random slope + level-specific item random effects (Equation 2.5)

14



The best-fitting model can be found through forward or backward strategies (Barr et al.,
2013). The forward strategy starts with a simple model and adds model complexity whereas
the backward strategy begins with the most complex model and removes complexity. Fig-
ure 2.1 shows an example of the model building strategy for an NRI design. The final
model is selected through a sequential procedure. In Step 1, the homogeneity of the item
random effects is tested. If the forward strategy is used, Model 1 and Model 3 which have a
person random intercept are compared. Under the backward strategy, Model 2 and Model
4 which have a person random intercept and a person random slope are compared. In Step
2, the null hypothesis of the zero variance of the person random slope is tested. Depending
on the model selected in Step 1, two models that have homogenous item random effects
(i.e., Model 1 and Model 2) or level-specific item random effects (i.e., Model 3 and Model

4) can be compared to explore whether the person random slope model must be specified.

Hypothesis testing and model comparison methods

In this section, hypothesis testing and model comparison methods for an NRI design
are discussed. To simplify the discussion, a single condition that has the two levels men-
tioned in the previous section was considered. According to the model building strategy we
discussed earlier, selecting a model in terms of the random effects precedes the inference
about fixed effects. When the GLMM is applied for an NRI design, there are two types
of testing for variances of random effects: (a) testing the variance of level-specific item
random effects and (b) testing the variance of a person random slope. Below, each type is
described in detail.

Testing variance of item random effects. The LRT can be used when a model with
the level-specific item random effect is compared with a model with the homogenous item
random effect (i.e., Model 1 vs. Model 3; Model 2 vs. Model 4). The LRT compares

the change in deviance (i.e., —2 times the log-likelihood) between the null model and the
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alternative model. The test statistic is expressed as follows:
Tir = —2[1(60) — 1(6))], (2.11)

where 0 is the parameter set of the null model, 0 is the parameter set of the alternative
model, /() is the log-likelihood of the null model, and /(6;) is the log-likelihood of the
alternative model. Because the parameter space is not constrained at zero variance under
the null and alternative hypotheses, the appropriate reference distribution for the LRT is
a chi-square distribution with the degree of freedom of the difference in the number of
parameters. That is, the test statistic is compared to y%(1).

Testing the variance of a person random slope effect. Testing whether or not there
is between-person variation for an experimental condition effect is equivalent to testing the
variance of a person random slope (i.e., 1‘12) equal to 0. Suppose that an observation y i
is explained by g random effects in the null model. Null and alternative hypotheses can be
set as follows:

Dy O Di1 Dy
Hy:D= versus H :D= , (2.12)

0 O Dy Doy

where D; is a g-by-g positive-definite matrix. We can test Hy: Dy is positive definite,
D> = D1 =0, and Dy, = 0 versus H;: D is positive definite. For the comparison between

Model 1 and Model 2, as an example, D1 is expressed as

(2.13)
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with a 2-by-2 diagonal matrix, and D is expressed as

Tg 0 To1
0 o 0 (2.14)
T10 0 ‘512

with a 3-by-3 positive-definite matrix.

In general, the LRT statistic (7zr) follows a chi-square distribution with degree of free-
dom equal to the difference between the two nested models (e.g., Casella & Berger, 2002).
However, using this degree of freedom for zero-variance testing is too conservative because
of the boundary of the model parameter space. Suppose the sampling distribution of the
LRT statistic is obtained through numerous experiments from a population. If all the vari-
ance estimates are greater than zero across all experiments, the LRT statistic follows the
standard chi-square distribution. When a zero-variance is tested, however, the variance es-
timates are either zero or positive values from sample to sample. The sampling distribution
of the LRT statistic differs between the cases where the variance estimates are zero and
positive values. Self and Liang (1987) formulated the asymptotic null distribution of the
LRT statistic (Tzr) for testing a null hypothesis when the true parameter is possibly on the
boundary of the model parameter space. Stram and Lee (19943, 1995) applied Self and
Liang’s (1987) results to investigate the asymptotic null distribution of the LRT statistic for
variance testing in linear mixed models. Because Self and Liang’s (1987) results are for a
general parametric model, Zhang and Lin (2008) and Molenbergh and Verbeke (2007) ex-
tended use of the mixture of chi-square distribution for the variance testing in the GLMM.
However, Zhang and Lin (2008) and Molenbergh and Verbeke (2007) did not provide the
derivation of the mixture chi-square distribution for GLMM with crossed random effects.

In the below, the derivation for the GLMM with crossed random effects is provided.

Denote by 6 = [, y]', the vector of the fixed effects and variance-covariance parameters

3Stram and Lee (1994) incorrectly specified constraints in their derivation, which was noted by Stram and
Lee (1995).

17



of random effects in a model, respectively. Chernoff (1954) formulated the asymptotic null

distribution of the LRT statistic (7zg) for testing

Hy:06p€Qqy versus Hj:0y€Q,

where the true value 6 is on the boundary of the model parameter space 2. Assume that the
parameter space 2y under Hy and the parameter space €2; under H; can be approximated at
6y by cones Cq,, and Cq, with vertex 6, respectively. Under suitable regularity conditions,
Self and Liang (1987, p. 607) showed that the asymptotic representation of the 77 g may be

written as

o (W)@ (U —0)) — inf (U-0)1@)U-0)), @15

where Cq is the cone approximating €2 with a vertex at 6y, Cq — 6p and Cq, — 6y are
translated cones of Cq and Cq, such that their vertices are the origin, 1(6p) is the Fisher
information matrix at 6, and U is a random vector (assumed to follow N(0,77'(6p)).

For the comparison of Model 1 and Model 2, the parameter vector 6 can be partitioned
into three components, 01, 6>, and 65. Denote the fixed effects and the unique elements of
Dy by 61 = (Bo, B, Tg, ®?). In addition, denote by 6, = D1, = Dy = To; = Tjp and 63 =
Dy = 1‘12. Under Hy, the translated approximating cone at 8y is Cq, — 6y = R* x {0} x {0}.
Under Hy U Hy, Dy is positive definite and D is positive semidefinite, which is equivalent
to Dy is positive definite and Dy — D/lszllDlg > 0. Because the boundary defined by
Dy — D/lszllDlz = 0 is a smooth surface for any given positive definite Dy, the translated
approximating cone at 6y under HyU Hj is Cq — 6y = R* x R' x [0, o).

Decompose U and I~!(6p) (in Equation 2.15) into U = [U}, U2,U3]/ and I for 0y, 6,

and 63, respectively. Note that U; is a 2 x 1 random vector. Zhang and Lin (2008) showed
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that
-1

. , by D3 U>
inf {(U—0)1(60)(U—0)} = [Us,Us] (2.16)
VECay—6 Iy I Us
and
inf  {(U—6)1(60)(U—0)} = 3UI(Us < 0). (2.17)

yeCa—06)
Because of U = [U;, Uz, U3]/ ~ N(0,I71(8y)), the distribution difference (Equation 2.15)
is a 50% and 50% mixture of y2(1) and x?(2). Thus, the significance level o can be

compared to the LRT p-value
0.5P[3*(1) = Ty +0.5P[x*(2) = Tops), (2.18)

where T, is the observed T;g. The p-value based on the mixture of ¥?(1) and y?(2) is
always smaller than incorrect p-value (i.e., P[y%(2) > T,p]). Thus, the decision based on
the incorrect p-value is conservative.

To illustrate an example of the mixture chi-square distribution, a histogram of the de-
viance between Model 1 and Model 2 is presented in Figure 2.2. Five hundred datasets
were simulated from Model 1 with 100 persons and 50 items. The parameters used for the
simulation were as follows: [y, Bi, Tg, ®?] = [1, 0.5, 0.5, 0.5]. Model 1 and Model 2
were fitted to each dataset and the deviance was calculated. As shown in Figure 2.2, the
distribution of the deviances passes between x2(1) and x2(2).

For the comparison between Model 1 and Model 2, ¥?(1) and y?(2) are used as the
reference distribution to test ‘512 =0and 15; =0.

For the comparison between Model 3 and Model 4, the mixture chi-square distribution
is 0.5(x%(2) + x%(1)) in the same way.

Information criteria. Information criteria can be considered to compare models with
different structures of random effects along with the LRT. In general, information crite-

ria consist of the deviance and the penalizing term for model complexity. The best-fitting
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model is the one with the smallest value among the competing models. The Akaike in-
formation criterion (AIC; Akaike, 1973) includes only the number of parameters in the
penalizing term. The marginal AIC based on the marginal likelihood is a commonly used
model selection method for linear mixed-effect models (e.g., Greven & Kneib, 2010), and
some extensions have been suggested for the GLMM (Saefken et al., 2014). In this disser-

tation, the marginal AIC was chosen as calculated in the g1lmer function:

AIC = —-21(8) +2(P+Q), (2.19)

where P is the number of fixed parameters, and Q is the number of unique variance and
covariance parameters of the random effects. The Bayesian information criterion (BIC;

Schwarz, 1978) includes the number of parameters and the sample size in the penalty term:

BIC = —21(8) +In(N)(P+ Q). (2.20)

N in the BIC calculation is the total sample size calculated by the number of persons x the
number of items for the GLMM with crossed random effect models (see the derivation of
N in Cho and De Boeck, 2018).4 When the true model is infinitely dimensional, the AIC
is asymptotically less efficient in the sense that the criterion selects a model with nearly
minimum risk; however, when the candidate models contain a true model with a finite
dimension, the BIC can select the true model consistently (e.g., Burnham & Anderson,
2002).

Testing fixed effects. The fixed effects can be tested based on the final model based
on a model selection result regarding random effects. The Wald test is commonly used for
hypothesis testing of the fixed effect because of the convenience of being able to obtain the
result based on the model being evaluated (e.g., Baayen et al., 2008). The following null

and alternative hypotheses regarding the experimental condition effect 3; in Models 1—4

“The BIC value from the g1lmer function is based on the total sample size.
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can be tested using the Wald test:

Hy:p1=0  versus  H: B #0. (2.21)

The test statistic iS Ty g = %, where 31 is the estimate, and SE (Bl> is the standard
1
error of the estimate. If the sample size is large enough, the test statistic is assumed to

follow a normal distribution.
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Figure 2.1: Tree diagram for the model building strategy
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Figure 2.2: Histogram of mixture chi-square distribution
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CHAPTER 3

EMPIRICAL STUDY

In this section, F'1/F2 analysis and GLMMs with crossed random effects (Models 1—4)
with the model building strategy are illustrated and compared. The R code to implement

F1/F?2 analysis and GLMMs with crossed random effects is shown in Appendix.

3.1 Data Description

Nosek and Banaji (2001) designed a method for measuring the effect of implicit social
cognition. The authors hypothesized that a human responds to words faster and more accu-
rately if the valence of the context matches the words than when it does not. The raw dataset
can be accessed via the Dataverse website (https://dataverse.harvard.edu/dataset.xhtml?
persistentld=hdl:1902.1/11157). As a task, 26 persons were asked to respond to a word if
the valence (e.g., good and bad) or the category (e.g., fruit and bugs) matched the context
where one of the valences and one of the attributes were presented. The target words had
one of the valences or were from one of the categories. Across 16 blocks that each has
40 trials, the words were presented in half of the trials in the congruent context and in
the incongruent context. The authors reported behavioral responses such as the accuracy
(d-prime) and response times.

In this study, the original study was reframed in the following steps for illustrative pur-
poses. First, the dataset from Experiment 2A was chosen. Second, we chose the accuracy
data coded as O for an incorrect response and 1 for a correct response. Only trials where
the target words were presented in the congruent context were included. Therefore, all
the correct responses were ‘hit’ responses and all the incorrect responses were ‘miss’ re-
sponses. Third, the responses in the fruit category were compared with the responses in

the bugs category when the categories were presented with the good valence in the context.
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Therefore, the fruit category always matched the valence while the bugs category always
mismatched the valence. Fourth, the responses were included only in the single-category
condition where the distracter items were also in one of the four (fruit, bugs, good, and
bad) types. In the generic contexts condition, in contrast, the distracter items were not
taken from these types (e.g., table, potato, and car). As a result, the responses from 40
trials out of 640 (16 blocks x 40 trials) were included in the analysis per person (640 x%
[target items only] x % [fruit and bugs categories only] X % [single-category condition only]
X % [congruent context only] = 40). The total number of responses was 1040 (20 trials x 2
levels x 26 persons).

The data structure of the study is presented in Table 3.1. The stimuli category was used
as an independent variable, and the accuracy was compared between the two levels (‘fruit’
and ‘bugs’) of the category factor (i.e., the experimental condition). All persons were
exposed to both categories such that the category was a within-subjects factor. There were
24 target items at each category level. The experiment had an NRI design in which the items
at the fruit level were not overlapped with the items in the bugs level, as shown in Table 3.1.
Twenty items were randomly presented to a person for each category without replacement
within a block. The primary goal of the analysis was to test the experimental condition
effect (i.e., different kinds of categories), while accounting for all possible random effects

in the design.

3.2 F1/F2 Analysis

In Nosek and Banaji (2001), the authors conducted only an F'1 analysis with d-prime as
a dependent variable and found a significant experimental condition effect. However, the
result was not reported with any assumption-checking procedure. In the ANOVA frame-
work, F'1/F2 can be considered to control the item effect. For the by-person (F'1) analysis,
the mean responses were computed across items within a level per each person. A total of

52 responses (2 levels x 26 persons) were obtained from 24 target items. The mean pro-
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Table 3.1: Data Structure of Nosek and Banaji (2001)

Category ItemID Item

Category Fruit  fruitl apple

Subject Fruit Bugs Fruit  fruit2 apricot
1 10,15,19,..,1 14,13,20,..,7 Fruit : :

2 1,2,13,..,14 23,16, 10,..,19 Fruit fruit24 watermelon

: : : Bugs  bugsl aphid

26 6,16,13,...,3 19,6, 13,..,17 Bugs  bugs2 ants
Note. The numbers denote the item ID. Bugs : :
Bugs bugs24 wasp

portion was 0.927 (SD = 0.079) at the fruit level and 0.779 (SD = 0.137) at the bugs level.
An RM-ANOVA yielded a significant effect of the category, F(1,25) = 33.74, p < .001.
For the by-item (F'2) analysis, the responses were averaged over persons. The number of
responses was 24 at each level. The mean proportion was 0.923 (SD = 0.089) and 0.778
(SD = 0.105) at the fruit level and at the bugs level, respectively. For an NRI design, be-
cause items are not overlapped over levels, one-way ANOVA is the proper analysis. A
one-way ANOVA revealed that the mean responses differed significantly between the fruit
level and the bugs level, F(1,46) = 26.61, p < .001. The category effect was significant

according to the F'1 and F2 analyses.

3.3 The GLMM for an NRI Design

Models 1—4 we specified earlier were fit to the same data we used for the F'1 and F2
analyses. Table 3.2 shows the number of parameters, the specification of random effects,
the deviance, the AIC, and the BIC of the models that correspond to the experimental de-
sign. For the random effect specifications, the existence of the heterogeneity of the item
random effect and person random slope were tested. With a forward strategy, item hetero-

geneity was tested assuming only the person random effect exists by comparing Model 1
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with Model 3. The model with item heterogeneity (Model 3) was significant according to
the LRT, x?(1) = 3.964, p < .05. Next, given the level-specific item random intercept
model (Model 3), the model was compared with the person random slope model (Model
4). The person random slope model (Model 3) was selected based on the LRT because
the observed chi-square value (0.576) was smaller than the critical value on a mixture chi-
square distribution, 0.5(x%(1,.95) + x%(2,.95)) = 4.916. With a backward strategy, item
heterogeneity was tested assuming the person random slope effect exists by comparing
Model 2 with Model 4. The model with item heterogeneity (Model 4) was significant
according to the LRT, xz(l) =4.050, p < .05. Based on the result, the model with the
person random slope and level-specific item random effect (Model 4) was compared with
the model with the level-specific item random intercept (Model 3). Model 3 showed a
significantly better model fit compared with Model 4 (observed chi-square value=0.576;
the critical value=0.5(x>(1,.95) + x2(2,.95)) = 4.916). To summarize, the forward and
backward strategies both results in Model 3 as the best-fitting model regarding random
effect structures. The AIC also indicated that the person random intercept-only with level-
specific item random effect (Model 3) is the best-fitting model. However, the BIC selected
the person random intercept-only with homogenous item random effect (Model 1) for the
best-fitting model.

Table 3.3 shows the estimates for Models 1—4. The category fixed effect, 3, was tested
based on the model selected by the AIC, the BIC, and the LRT, that is, the person random
slope and the homogenous item effect model (Model 3). The category fixed effect was
significant by a Wald test, Tyy,0 = 5.070, p < .001. With an effect coding, B represents the
overall mean, and f3; represents the mean difference of a category effect from the overall
mean. The fixed effect at the fruit and bugs levels can be found with fy + 0.5(f;) and
BO — 0.5(31), respectively. The coefficient of the fixed effect was 2.960 at the fruit level
and 1.368 at the bugs level on the logit scale. Those coefficients can be transformed into

0.951 and 0.797 on the probability scale (calculated based on ﬁ[m), respectively.
exp|—
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Table 3.2: The number of parameters, the specification of random effects, the AIC, the
BIC, and the deviance of the GLMMSs (up) and the LRT procedure (bottom)

Model  #parameters p.int p.slp ihomo ihetero Deviance AIC BIC
Model 1 4 v v 800.2 808.2 (2) 827.9 (1)
Model 2 6 v v v 799.7 811.7 (4) 841.3 (3)
Model 3 5 v v 796.2 806.2 (1) 830.9 (2)
Model 4 7 v v v 795.6  809.6 (3) 844.2 (4)

Note. p.int: person random intercept; p.slp: person random slope;
i.int: homogenous item random effect; i.hetero: level-specific item random effect
The numbers in the parentheses indicate the rank of the AIC and the BIC values across the models.

Test Observed y> DF Critical value Result
[Forward strategy]

Modell vs. Model3 3.964 1 3.841 Select Model3
Model3 vs. Model4 0.576 2 4916 Select Model3
[Backward strategy]

Model2 vs. Model4 4.050 1 3.841 Select Model4
Model3 vs. Model4 0.576 2 4916 Select Model3

Last, the fixed effect testing results were compared among the four models. The esti-
mate of the category effect was comparable across all models (ranging from 1.380to 1.671),
and all models yielded a significant result because of the large effect size, ps <.0001. How-
ever, the standard errors of the fixed effects varied across the models. The standard error of
the fixed effects in Model 1 was smaller than that of Model 3 with the level-specific item
random effects. In contrast, the standard error increased when the person random slope

was redundantly specified as in Model 4.

3.4 Comparisons of the Results

A significant category effect was found with the F1/F?2 analysis and the GLMM. In ad-
dition, the coefficient from the GLMM on the logit scale was comparable to the mean pro-
portion when the scale was transformed (probability based on the GLMM results: [0.951,

0.797]; the mean proportion: [0.927, 0.779] for the fruit level and the bugs level, respec-
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Table 3.3: The estimates of the fixed effects and the random effects of the GLMMs

Model 1 Model 2 Model 3 Model 4

EST SE EST SE EST SE EST SE
Fixed effect
Overall mean[f] 2.092 0.180 2.127 0.194 2.164 0.201 2.203 0.215
Category[3;] 1.380 0.248 1.443 0.306 1.592 0.314 1.671 0.365
Random effect
Person
Var(Intercept[73]) 0.364 0.384 0.363 0.392
Var(Slope[rlz]) - 0.234 - 0.254
Corr(Intercept,Slope) - 0.242 - -0.299
Item
Var(Item[?]) 0.220 0.219 - -
Var(Item1[o?]) - - 0.734 0.745
Var(Item?2 [wm )] - - 0.049 0.047

tively). However, the ANOVA framework revealed limitations. Although the F'1/F2 anal-
yses were designed to reduce the inflated Type I error rate, this cannot be the remedy for
the violation of the independence assumption. The responses in the dependent variable for
either the F'1 or F2 analysis were still not independent from one another because the mean
responses across one source of effect (person or item) were not controlled for the other
effect (item or person). In addition, the dependent variable was not treated for the non-
normality. The skewness of the distribution due to the boundary of the proportion would
affect the correct inference about the main effect of the category and the error variance.
Last, the heterogeneity in the variance of the responses was not considered in the F'1 anal-
ysis. A single error variance was compared against the category effect, but the variance of
the responses was larger in the bugs level than in the fruit level.

The GLMM overcame the limitations of the ANOVA framework. The GLMM simulta-
neously took into account both person and item effects; thus, the independence assumption
of the errors could be satisfied after the responses were explained by all sources of varia-

tions. The non-normality of the responses was overcome by using the logit link function.
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The inference about the category effect was done on the logit scale. The confidence interval
based on the GLMM was free from the problem of the boundary and the asymmetry of the
distribution of the proportion. In the GLMM, the heterogeneity of the random item variance
was tested with model comparison methods. In the current example, the model with the
level-specific item random effect was selected over the model with the homogenous item
random effect. The result suggests that the heterogeneity in the mean responses between
the levels was explained by the difference in the variance of the item random effects, rather
than an individual difference on the category effect which was quantified with the person

random slope.
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Figure 3.1: Histogram of accuracy at the fruit level (top) and at the bugs level (bottom) for
the F'1 analysis
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CHAPTER 4

SIMULATION STUDY

The first purpose of the simulation study was to investigate the parameter recovery of
the GLMM in various conditions found in empirical studies to achieve the first purpose of
this dissertation. The second purpose of the simulation study was to evaluate the inferential
qualities (the Type I error rate and power) of the model comparison methods (LRT, AIC,
and BIC) in selecting the random effects and detecting a fixed effect (i.e., the experimental
condition effect) using the Wald test to achieve the second purpose of the dissertation. In
addition, the consequence of the misspecification of the level-specific item random effect
in an NRI design is presented to examine the necessity of the effect in terms of parameter

recovery and the inferential qualities in detecting a fixed effect.

4.1 Simulation Conditions

The simulation conditions that may influence precision and power for the fixed effect
(the experimental condition effect) in the GLMM were considered. They include (a) the
number of persons, (b) the number of items, (c) the magnitude of the fixed effect, (d) the
magnitude of the person random effects, and (e) the type and the magnitude of item random

effects.

The number of persons

The number of persons was selected as J = 20, 50, 300, and 1000. These numbers were
chosen to mimic the minimum (16), median (41.5), and maximum (255) of the number of
persons based on the survey results (see Table 2.1). The level of 1000 persons was included
to show a large sample property of the hypothesis testing methods and the consistency of

model selection in a large sample size.
The number of items
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The 10, 30, 70, and 100 items were chosen as the number of items in each level of a
condition (n;). The 10-item level was chosen as the minimum number with which there
was no convergence problem in using Laplace approximation (e.g., Cho & Rebe-Hesketh,
2011). The 100-item level were adapted from the maximum (144) of the number of items
on the survey. The 30 items and the 70 items were chosen to interpolate between the 10-

item and 100-item levels.

Magnitude of the fixed effect

Three levels of the magnitude of the fixed effect (f3;) were chosen: 0, 0.2, and 0.5.
The effect coding was used for each level of the condition; thus, the three levels of the
magnitude of the fixed effect were 0 (no effect), —0.1 versus 0.1, and —0.25 versus 0.25
for a covariate that had two levels. The two nonzero magnitudes, 0.2 and 0.5, were chosen

to reflect small and large effects relatively.!

Magnitude of person random effects

The magnitudes of the person random intercept and slope ([Tg, 1'12]) were set to [0, O]
or [0.3, 0.3]. In addition, the covariance of the person random effects (7y;) was set to
0.15. This magnitude corresponds to the correlation of 0.5. The variance of 0.3 and the
correlation of 0.5 were considered as the structure of the person random effects based on

the results from a person random-slope model for an empirical study in Jaeger (2008).

Type and magnitude of item random effects

The following four levels were considered for the type (homogenous vs. level-specific)
and magnitude of the item random effects: 0> =0,0w*=02,0*=1.23, [a)[zll, a)[zz}]:[OQ,
0.4] and [a)[zl], a)[zz}]:[O.Z, 1.3]. To manipulate the different degrees of the variances of item
random effects, the magnitude of 0.2 was selected as a small effect based on survey results
on the variance of item random effects in Cho et al. (2017), and the magnitude of 1.3 was

followed by the results of the variance of the item random effect in De Boeck (2008). The

!'Small and large effects should be interpreted relatively between the two levels.
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levels of 0.2 and 1.3 were considered to examine small and large homogenous item random
effects. The [0.2, 0.4] and [0.2, 1.3] levels were included for level-specific item random
effects with small and large differences between the levels.

The five varying conditions were fully crossed, such that the total number of simulation
conditions was 480 (=4 x4 x 3 x 2 x 5). For each condition, 500 replications were sim-
ulated. For the simulation conditions that had level-specific random item effects (54 con-
ditions), results from the GLMM with homogenous random item effects and the F'1/F2
analysis were investigated to show the consequence of the misspecification of the level-
specific item random effect in detecting a fixed effect. For model comparisons, Models 1 to
4 were considered the candidate models. The final model was chosen based on the model
building strategies described in the previous section, and then the significance of the fixed

effect was tested.

4.2 Evaluation Measures

The bias and root mean square error (RMSE) were calculated to evaluate the parameter
recovery of the data-generating model and the consequences of model misspecification. For
model comparisons using the LRT, the AIC, and the BIC, the proportion that the true model
was selected based on the model building strategy we described earlier was calculated out
of 500 replications. Strictly speaking, the notion of power does not apply for the AIC
and the BIC. The proportion refers to a true positive. The proportion is the conceptual
analogue of power. In addition, the proportion of 500 replications was calculated regarding
an inference about the fixed effect ;. The Type I error rate was defined as the proportion
that the fixed effect was incorrectly identified by the Wald test in the ; = 0 condition.
Power was defined as the proportion that the fixed effect was correctly identified by a
hypothesis testing method in the ; = 0.2 and 0.5 conditions. The nominal alpha level
o = .05 was used for the statistical tests. For the Type I error rate, the values close to the

nominal alpha level .05 are considered the indicator of a good statistical test. As a rule of
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thumb, power higher than .80 was considered satisfactory.

4.3 Simulation Result Hypotheses

In this section, the result hypotheses about parameter recovery, inferential quality, and

consequences of misspecification are described.

Parameter recovery

A GLMM has coefficients for fixed effects and the variance and covariance of random
effects as parameters. In this study, the primary interest is in the parameter recovery of a
fixed effect for an experimental condition. The bias and the RMSE of the fixed effects are
expected to decrease as the number of persons and items increases. The RMSE is expected

to be smaller as the variances of random effects decrease.

Inferential quality

The inferential quality of the model comparisons regarding random effects is evaluated
based on power (or a true positive for the AIC and the BIC). Between the AIC and the
BIC, the BIC tends to select the more complicated model because the BIC penalizes more
than the AIC when the sample size becomes larger than 8 (/n(8) = 2.08) (e.g., Burnham &
Anderson, 2002). The AIC is an efficient criterion that minimizes the mean squared error
of prediction, whereas the BIC is a consistent criterion in the sense that the probability
of selecting the true model approaches 1 as N increases (if the true model is among the
candidate models (e.g., Burnham & Anderson, 2002). Thus, it is expected that the power
and the Type I error of BIC are satisfactory as the number of items and persons increases.

For nested models, the performance of the LRT, the AIC, and the BIC can be compared
by quantifying the critical value for the LRT and how much the complex model is penalized
for the AIC and the BIC. For example, when a complex model has one more parameter than
the simpler model (i.e., d f = 1 for Model 1 vs. Model 3; Model 2 vs. Model 4), the LRT

selects the complex model when the deviance exceeds the critical value of the chi-square
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distribution (3.84 at o = 0.05), while the AIC does when the deviance is greater than 2,
and the BIC does when the deviance is greater than the natural log of the sample size
(In(20 x 10) = 5.3 for 20 persons and 10 items as the smallest number in our simulation
condition). Therefore, the AIC is expected to have a higher power than the BIC and the
power of the LRT is expected to be placed between the true positive of the AIC and the
BIC. This order relation holds for d f = 2 (i.e., Model 1 vs. Model 2; Model 3 vs. Model
4).

The power to detect a fixed effect using the Wald test is influenced by the magnitude of
the fixed effect, the number of sample sizes, and the variance of the random effects. It is
expected that the power increases as the number of persons, the number of items, and the
magnitude of the fixed effects increase and the variances of the random effects decrease.
The Type I error rate deviates from the nominal level if the accuracy and precision of the
estimate are problematic. Accordingly, an inflated Type I error rate is expected when the
number of persons and items is small, and the variance of the person and item random

effects is large.

Consequences of misspecification

When level-specific item random effects are not considered in an NRI design, a model
does not correctly specify all possible dependencies among the outcomes. When random
effects are not fully specified in the misspecified models, biased estimates of the fixed
effects are expected. The degree of bias is expected to be different depending on the kinds
of random effects (i.e., the person random intercept, the person random slope, and the item
random intercept) in the misspecified models. The Type I error rate and power by the Wald
test for testing 31 = 0 are expected to be satisfactory when the fixed effect and its standard
error are correctly estimated under a true model in the condition of a larger number of
persons and items and a smaller variance of random effects. Thus, a higher Type I error
and lower power are expected in the misspecified models than in the true model in such

conditions. This consequence is expected to be more severe when the difference in the
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variances of the item random effects are large.

4.4 Results

No convergence problem occurred during the estimation process. The results are pre-
sented in the order of the parameter recovery of a fixed effect B; (for an experimental
condition), inferential quality, and the consequence of ignoring level-specific item random

effects.

Parameter recovery

Figures 4.1 and 4.2 show the bias and the RMSE of ﬁl for each true model, respectively.
Under a true model, the bias quickly approached to 0, and the RMSE decreased as the
number of persons and items increased. The magnitude of bias was not greater than 0.05 in
all conditions and was lower than 0.025 in the medium number of persons (50) and items
(30). Other factors in the simulation design, such as the magnitude of f3; and the variance
of the item random effects, did not affect the magnitude of the bias. For all models, the
patterns in the RMSE were associated with the variance of the random effects, the number
of persons, and the number of items. The RMSE decreased with a smaller variance of the

item random effects and a larger number of persons and items.
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Figure 4.1: Bias of 31 when the true model is specified.
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Figure 4.2: RMSE of ﬁl when the true model is specified.
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Inferential quality

In this section, the power to detect the correct specification of random effects through
the LRT, the AIC, and the BIC is reported, followed by the results of testing the fixed effect
B1 with the Wald test based on the selected model regarding random effects. The results are
presented in Figure 4.3 for the power to select the true random effect specification using
the LRT, the AIC, and the BIC; and in Figures 4.4 and 4.5 for the Type I error rate and
the power for testing the fixed effect when the true model is Models 1 to 4, respectively.
Because the performance of the LRT did not differ between the forward approach and the
backward approach, only the results for the LRT with the forward approach are reported.

As shown in Figure 4.3, the power to detect the correct specification of random effects
differed depending on the true model. For all models, the power was not associated with the
magnitude of the fixed effect. When there were no person random slope and homogenous
item random effects (i.e., Model 1 is a true model), power higher than .80 was reached in
all conditions for the LRT and the BIC, which had an average power of 0.997 and 0.944,
respectively. However, the power of the AIC was .80 on average when the variance of
the item random effects was greater than 0, implying that the AIC tended to select a more
complicated model. A target power of .80 was not reached mostly at the level of 10 and
30 of the number of items by the AIC. When the person random slope existed and the item
random effects were homogenous (i.e., Model 2 is a true model), The AIC, the BIC, and the
LRT successfully selected the true model in the conditions in which the number of persons
was 50 or larger and the number of items was 70 or larger. The power was not associated
with the magnitude of the fixed effect and was higher at the zero level of the variance of the
item random effects than at the 0.2 or 1.3 level. When the variance of the person random
slope was 0 and the variances of the item random effects were not equal between the levels
(i.e., Model 3 is a true model), a power of 0.8 was reached for the LRT and the AIC in the
medium size of the number of persons (50) and the small number of items (30) for the large

difference (0.2/1.3) in the variance of the item random effects, whereas a large number of
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persons (300) and items (70) was for the small difference (0.2/0.4) in the variance of the
item random effects. The performance of the BIC was satisfactory with the large number
of items (70). However, the BIC never successfully selected the true model at the 0.2/0.4
level of the variance of item random effects. A similar pattern of power was shown as in
Model 3 when there was a person random slope in Model 4 in the true model. However, the
power was lower than 0.3 by all methods when both the number of persons and the number
of items were small (10 items and 20 persons) compared to the power under Model 3.

Figure 4.4 presents the Type I error rate using the Wald test based on results for the AIC,
the BIC, and the LRT in the case of B; = 0 in the true models. The pattern of the Type I
error rate differed across the true models. When the person random slope did not exist in the
true model as in Model 1 and Model 3, the Type I error rate was satisfactory (ranged from
0.04 to 0.08) based on the final model selected by the AIC, the BIC and the LRT except
for the following two conditions. First, the Type I error rate was conservative (<0.03) with
zero variance of the item random effects, 1000 persons and 100 items. Second, the Type I
error rate was higher than 0.08 when the variance of the item random effects was 1.3, the
number of items was 10, and the number of persons was 300 or larger. When the person
random effect existed in Model 2 and Model 4, the Type I error rate by the models based on
the AIC and the LRT was lower than 0.08 when the number of persons was 50 or larger and
the number of items was 70 or larger. The Type I error rate after model selection using the
BIC was inflated when either the number of persons or the number of items was small. The
Type I error rate based on the BIC was often higher than 0.10 in the following combinations
of the number of persons and items: (20, 10), (20, 70), (20, 100), (50,10), (50, 30), and
(300,10).

Regarding the power to detect non-zero f3; presented in Figure 4.5, the LRT, the AIC,
and the BIC revealed roughly equal performance.

For all models, the power was associated with the number of persons, the number of

items, and the structure of the random effects. The power increased as the number of
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persons and items increased and the variance of random effects decreased. When there
were no person random slope and homogeneous item random effects (i.e., under Model 1
as the true model), a small number of persons (20) and a medium number of items (30)
were required to detect 31 of 0.5 successfully (>.80) when the variance of the item random
effects was 0; and a medium number of items (50) was needed if the variance of the item
random effects was 0.2. However, the power reached .80 only at the maximum level of
the number of persons (1000) and items (100) when the variance of the item random effect
was 1.3. The power to detect 3; of 0.2 was reached at 0.8 with more persons and items:
50 persons and 70 items when the variance of the item random effect was zero, and 300
persons and 100 items when the variance of the item random effect was 0.2. A similar
pattern was observed in the presence of the person random slope and the homogeneous
item random effect (under Model 2 as the true model), but the power was lower especially
to detect B; of 0.2. For example, the power was below .33 when the number of persons was
20 and the number of items was 100. The power of 0.8 to detect 3 of 0.2 could be satisfied
in 300 persons, 30 items, and zero variance of the item random effect, while it was achieved
only the maximum number of persons (1000) and items (100) when the variance of the item
random effect was 0.2. When the item heterogeneity existed in the true model (Model 3 and
Model 4), the power was higher in the small difference (0.2/0.4) than in the large (0.2/1.3)
difference in the variance of the item random effects. The power to detect B; of 0.5 was
acceptable with 20 persons, 70 items, and 0.2/1.3 of the variance of the item random effects
under Model 3, and 50 persons, 70 items, and 0.2/1.3 of the variance item random effects
under Model 4, respectively. However, the power to detect a small magnitude of the fixed

effect (0.2) did not reach 0.8 in any simulation conditions with the item heterogeneity.

42



20 persons 50 persons 300 persons 1000 persons
Betal

Omega
= 0
e 02
A 1.3

0.50 -

Power

0.25- method
- LRT
- AIC
0.00 - == BIC
10 items 30 ifems 70 items 100 items 10 ifems 30 items 70 items 100 items 10 items 30 ifems 70 items 100 items 10 items 30 items 70 items 100 items
Generating Model1: Person random intercept only + homogeneous item random effect

20 persons 50 persons 300 persons 1000 persons
Betat

am—)

Omega
= 0
e 0.2
A 1.3

Power

method
- LRT

== AIC
=o= BIC

0.00 -

10 items 30 ifems 70 items 100 items 10 ifems 30 items 70 items 100 items 10 items 30 ifems 70 items 100 items 10 items 30 items 70 items 100 items
Generating Model2: Person random slope + homogeneous item random effect

20 persons 50 persons 300 persons 1000 persons

/z : /;; =t
"4 .

0.75- 4

Betal

-_—0

method

0.50 - == LRT

Power

== AIC
—-e- BIC
0.25-
Omega

+ 0.2/0.4
X 0.2/1.3

0.00 -
10 items 30 items 70 items100 items 10 items 30 items 70 items100 items 10 ifems 30 items 70 items100 items 10 items 30 items 70 items100 items
Generating Model3: Person random intercept only + heterogeneous item random effect
20 persons 50 persons 300 persons. 1000 persons.
1.00- Beta1l

R—,)

0.75 =

method

0.50 - == LRT

Power

.= AIC
- BIC
0.25-
Omega

+ 0.2/0.4
x 0.2/1.3

0.00-
10 ifems 30 items 70 items100 items 10 items 30 items 70 items100 items 10 items 30 items 70 items100 items 10 items 30 items 70 items100 items
Generating Model4: Person random slope + heterogeneous item random effect

Figure 4.3: Power to select the true specification of random effects
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Figure 4.4: Type I error rate of the Wald test after model selection
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Figure 4.5: Power of the Wald test after model selection
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Consequences of misspecification

In this section, the results of the parameter recovery and the inference about the fixed
effect using the Wald test are reported when the model is misspecified regarding random
effects. In addition to the misspecified GLMMs, the fixed effect was tested with F'1/F2
analyses.

Figure 4.6 presents the bias of ﬁl in the case of misspecification. The pattern of bias
in case of misspecification differed depending on the true models, except for the pattern
of Model 4 of which the estimate was consistently unbiased. Under Model 1 which had
only the person random intercept and the homogenous item random effect, the estimate was
nearly unbiased for all fitting models if the number of items was greater than 10. When
the person random slope existed as Model 2, however, the estimate was consistently biased
with the homogenous item random effect as Model 1 and Model 3. The magnitude of the
bias was not affected by the variance of the item random effect. However, the variance of
the item random effects was positively associated with the precision (quantified with the
RMSE) of the estimate. When the true model had a level-specific item random effect and
the person random intercept only under Model 3 as a true model, Model 1 and Model 2
yielded biased estimates for 20 and 50 persons, but the magnitude of the bias approached
zero as the number of persons increased. The magnitude of the bias was larger at the 0.2/1.3
level of the variance of the item random effects than 0.2/0.4 level. Under Model 4 which
had a level-specific item random effect and a person random slope, all the misspecified
models revealed biased estimates for 20 and 50 persons. As the number of persons in-
creased, the estimate by Model 2 became unbiased whereas the estimate by Model 1 and
Model 3 was consistently biased. Larger heterogeneity in the item random effects yielded
a larger magnitude in the bias.

Figure 4.7 shows the difference in the Type I error rate to test 3; between the true
model and the misspecified models in addition to the F1/F2 results. Under Model 1, all

the misspecified models and F1/F2 showed no difference in the Type I error rate from the
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true model. In contrast, under Model 2 having a person random slope, Model 1, Model 3,
and F'1/F2 analysis revealed inflated Type 1 error rates. The Type 1 error rate increased
with the increasing number of items and persons. The Type I error rate was noticeably
higher when the variance of the item random effect was O than when it was 0.2 or 1.3.
For example, at the maximum level of the number of persons (1000) and items (100), the
Type 1 error rates increased by at least 0.75 by Model 1 and Model 3, and the F1/F?2 at
the zero level of the item random effects whereas the rates increased by less than 0.1 at the
level of 0.2 and 1.3. Under Model 3 that had item heterogeneity and the person random
intercept only, the misspecified models showed Type I error rates comparable to those of
the true model across all simulation conditions except for Model 1 at 20 persons and 100
items. F1/F2 analysis revealed high Type I error rates when the number of items was
70 or greater and the level-specific item variances were 0.2/1.3. Under Model 4 that had
item heterogeneity and a person random slope, Model 1 and Model 3 which ignored person
random slope yielded increasing Type 1 error rates with increasing number of items. In
contrast, Model 2 which ignored only item heterogeneity showed inflated Type I error rates
only in the small number of items (10). The pattern of the Type I error rate by the F1/F2
analysis was similar to that under Model 3.

The power of the Wald test in the case of misspecification was compared to the power in
the correct specification. Figure 4.8 shows the difference in power from the true model. The
power of Model 4 was comparable with that of the true model across all conditions. In the
case of Model 1 for the true model, all the misspecified GLMMs yielded power comparable
to that of power to the true model when the number of persons was 50 and the number
of items was 30 or larger. Under this condition, the decreased power was less than 0.1.
The power by F1/F2 was lower than the power of the GLMM. When there was a person
random slope in the true model (Model 2), the person random intercept models (Model 1
and Model 3) showed higher power than the true model in conditions where the number

of items was greater than the number of persons. However, the person random intercept
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models were underpowered in the conditions that had 300 or more persons. In contrast, the
power of Model 4 was as high as that of the true model across all conditions. The power
of the F1/F2 was always lower than that of the true model. The difference increased as
the number of items increased. When the true model was Model 3, the power difference
between the true model and the models with item homogeneity (Model 1 and Model 2)
was remarkable in the conditions where the number of items was larger than the number
of persons. However, the power difference disappeared when the number of persons was
300 and 1000. The power of the F1/F2 was lower than that of the GLMM. The power
difference increased as the number of items increased with one exception. The power of
the F'1/F2 approached the power of the true model as the number of items increased if the
variance of the item random effect was 0.2/0.4 and the magnitude of the fixed effect was
0.5. When the true model was Model 4, Model 1 and Model 3 that had a person random
intercept showed a lower power than the true model as the number of persons increased.
The power difference was larger with f; = 0.2 and [a)[zll,a)[zz]] =[0.2,0.4] conditions. The
pattern of Model 2 and the F'1/F2 in item heterogeneity and the person random slope was

similar to the pattern in item heterogeneity and person intercept only.
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Figure 4.6: Bias of ﬁl in the case of misspecification
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Figure 4.7: Type I error rates of the Wald test in the case of misspecification
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Figure 4.8: Power of the Wald test in the case of misspecification
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CHAPTER 5

SUMMARY AND DISCUSSION

The GLMM has been applied in complex psychological experiments with binary re-
sponses in lieu of the ANOVA framework (e.g., Barr, 2008; Grodner et al., 2010; Jaeger,
2008; Rowland et al., 2012). In the current applications, GLMMs with crossed random
effects used only one variance parameter to account for item variability in the model for an
NRI design, such that those models do not account for item heterogeneity between the lev-
els of a condition in the NRI design. In this dissertation, the GLMM with crossed random
effects for the NRI design was specified, illustrated, and evaluated. In addition, this dis-
sertation showed the model building strategy and model comparison methods such as the
optimal conditions in testing an experimental condition effect. The derivation of the mix-
ture chi-square distribution was provided for the LRT between two GLMMs with crossed
random effects. Because item heterogeneity is ignored in many applications in the NRI
design (as we showed in Table 2.1), the consequences of ignoring item heterogeneity were
investigated in testing the experimental condition effect to show the necessity of modeling

it.

5.1 Summary

Parameter recovery

The GLMM is applicable for an NRI design. If the structure of random effects is
correctly specified, the fixed effect parameter was well recovered in all random structures
we considered when there was medium number of persons (50) and items (30) per level of

a condition.

Inferential quality: Model selection

The structure of the random effect is successfully specified by the model selection meth-
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ods even with 10 items and 20 persons when the true structure is simple such as person
random intercept-only and has a variance of 0.2. As the complexity of the structure of the
random effects increases, more persons and items are required to select the correct specifi-
cation. The performance of the AIC was comparable to the performance of the LRT, but the
AIC often selected an overfitting model when the true specification is simple. The BIC did
not perform at a satisfactory level in selecting the correct specification of random effects in

an NRI design, especially with a small number of persons and items.

Inferential quality: Testing the fixed effect

The inferential performance for detecting the fixed effect was influenced by the model
selection quality. With the complexity of the structure of the random effects, Type I error
inflation and low power were found in small sample sizes. The Type I error rate of the BIC
was inflated when the number of persons and items was small. Regarding the optimal con-
ditions for detecting an experimental condition effect, the sample sizes are recommended
depending on the structure of the random effects to detect a large effect size (e.g., 0.5) with
adequate power (e.g., 0.80). If the person random intercept only and the homogenous item
random effects are expected, the fixed effect can be detected in a small number of persons
(e.g., 20) and a medium number of items (e.g., 30) per level. If a person random slope is
expected, a larger number of persons (e.g., 50) are needed to detect the same magnitude of
the fixed effect. If unequal variances of the item random effects are expected, one needs to
consider a larger number of items (e.g., 70) for each level to the same number of persons as
in the homogenous item random effect models. If the size of the fixed effect is smaller (0.2)
than the variance of the person random effect (0.3), a very large sample (e.g., 300 persons
or larger) is needed to successfully detect the fixed effect even in the person intercept-only

and homogenous item random effect model.

Consequences of misspecification
Fitting a model with the homogenous item random effect to data that have item hetero-

geneity yields biased estimates of the fixed effect. The consequences depend on the random
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effect specification of the true model. When there was no person random slope, the fixed
effect was biased with a small number of persons and a large difference in the variances of
level-specific item random effects, but increasing the number of persons reduces the bias.
However, when there are item heterogeneity and a person random slope in the true model,
a person random intercept-only model produces a biased fixed effect estimate regardless of
the number of persons. A person random slope model can still be considered in the case
of a large number of persons because the bias of the fixed effect decreases when the num-
ber of persons is greater than 300, although this number of persons is impractically large
for experimental research in psychology. When the variance of the item random effects is
level-specific but there is no person random effect, a person random slope model maintains
an acceptable Type I error rate and comparable power to the true model if the number of
persons is 50 or larger. With item heterogeneity and a person random slope in the true
model, the inferential quality is problematic when the number of items is larger than the
number of persons. Using F'1/F2 analysis can be problematic when it is suspected that the
item effects are not constant. Ignoring the item random effects resulted in an inflated Type
I error rate and deflated power to detect the target effect. This finding is consistent with

Baayen et al. (2008).

5.2 Discussion

Considerations for Practice

Based on the findings in the simulation study, the following recommendations are made.
First, it is recommended using a large enough number of persons and items for GLMM
specifications such as 50 persons and 30 items per level of a condition. The fixed effect
parameter in the GLMM is well recovered if the model is correctly specified, but the esti-
mate for the fixed effect may not be precise if the number of items in a level is too small
(e.g., 10 items). Second, the LRT is recommended instead of information criteria for se-

lecting the random effect specification if the researchers have a medium number of persons
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(50) and items (30) or larger. Third, considering the level-specific item random effect is
recommended when the number of items is large compared with the number of persons. In
contrast, the heterogeneity of the item random effect can be ignored when there is a small
number of items, but the number of persons is large. In such a condition, a person random

slope model performs as well as the model with level-specific item random effects.

Limitations and Future Directions

In this dissertation, simulation results are limited to the two levels of the experimental
condition with the fixed effect magnitudes (0.2 vs. 0.5 with effect coding). To generalize
our findings, other levels such as more than two levels of the experimental condition and
more varying magnitudes should be examined in future studies.

Another limitation of the current study is that the fixed effect was tested with the Wald
test as a common testing method. Because the Wald test is based on an approximation to
the likelihood at the maximum likelihood estimate, it is possible that this approximation
is poor in the case of a smaller number of persons and items. The performance of the
Wald test can be compared with other alternative hypothesis testing methods such as LRT,
a score test, bootstrapping, and Bayesian hypothesis testing methods, especially in condi-
tions of smaller numbers of persons and items. Further comparison studies may facilitate
researchers’ informed choices among testing methods for the experimental condition.

Third, in the simulation study, a (multivariate) normal distribution was assumed for
the random effects. When this normality assumption of the random effects is violated, a
fixed effect estimate can be biased (e.g., Verbeke & Lesaffe, 1997). Further research is
required to investigate the degree of bias in the fixed effect of the GLMM with crossed
random effects in the case of non-normality for random effects and to consider alternative
estimation methods for the non-normality when non-ignorable bias is found.

Lastly, robust standard errors may be used instead of the results of the GLMM in small
sample sizes, in testing experimental condition effects. The robust standard errors are used

to calibrate the distribution of residuals when it does not satisfy the independence assump-
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tion of a model (Huber, 1967; White, 1980). When there are two sources of dependency in
responses, it is possible that one source is modeled as a random effect and the dependency
due to the other source is corrected using a robust standard error (e.g., SAS Institute Inc.,
2017). For example, GLIMMIX procedure allows to compute the empirical covariance es-
timators of the covariance matrix of the fixed effects for GLMMs (SAS Institute Inc, 2017,
pp- 3350). Alternatively, multiway robust standard errors can be considered for more than
one sources of correlations to correct the standard errors of the estimates (Cameron, Gel-
bach, & Miller, 2011). However, the robust standard errors also have limitations in small
sample sizes such as Type I error inflation (Morel & Neerchal, 2006). Further, simulation
studies revealed that the robust standard error is either too liberal or too conservative de-
pending on whether the bias of the variance estimates was corrected or not (Stroup, 2013).
To our knowledge, relative performances between robust standard errors with the GLMM
and multiway robust standard errors has not been shown. In future studies, systematic com-
parisons of the two methods is necessary for considering multiple sources of correlations

in small sample sizes for the GLMM.
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Appendix. R code to Test the Category Effect with F'1/F2 and GLMMs for an Empiri-
cal Study

###### ANOVA framework

#### 1. by person

dat<- read.table ("behavioral.txt", header=T)

datl<-aggregate (dat$accu, list (dat$cond, dat$person), mean)
colnames (datl)<- c("cond", "person", "accu")

bysub<- aov(accu” factor (cond)+ Error (factor (person)), data=datl)
summary (byperson)

shapiro.test ((dat$accu))

leveneTest (datl$accu ~ factor(datl$cond))

#### 2. by item

datl<-aggregate (datS$Saccu, list (dat$cond, dat$item), mean)
colnames (datl)<- c("cond","item", "accu")

byitem<- aov(accu” factor (cond), data=datl)

summary (byitem)

shapiro.test ((datlSaccu))

EEE AR A AR AR EEEEEEEEEIoRS00]
library (lmed)

dat$cond[dat$fruit==1] <- 0.5 #’'dat$fruit’ is dummy coded.
dat$cond[dat$bugs==1] <- -0.5 #’dat$bugs’ is dummy coded.

l|person)+(l]item), family=binomial)

l+cond|person)+(l|item), family=binomial)

l|person)+ (-1l+fruit|item)+ (-1l+bugs|item), family=binomial)
l+cond|person) + (-1+fruit|item) + (-1+bugs|item), family=binomial)

modell<- glmer (accu ~ cond
model2<- glmer (accu ~ cond
model3 <- glmer (accu ~ cond
modeld4 <- glmer (accu ~ cond

+ o+ + +

(
(
(
(
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