Practice Problems — Random Coefficient Regression

Q.1. Random Coefficient Regression:
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Derive V{Y;}.

Q.2. For the following model, give the variance-covariance matrix of Y:
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Q.3. A growth curve model is being fit for n subjects, with t measurements per subject. The following model is being fit.
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Give E{Y;}, V{Y;}, cov{y, v, }j=j’
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