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WEB APPENDIX A: VARIANCES AND COVARIANCES IN EQUATION 4 FOR A
BALANCED DESIGN
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WEB APPENDIX B: VARIANCES AND COVARIANCES IN EQUATION 4 FOR AN
UNBALANCED DESIGN

1 . . . .
var(4) = m{(znz + 1) (202 — A201) + 202 (A011 — fiZ01) + (M, — 1) (20, +
ny) (ﬁ11,o,2 - ﬁ%m) + (m, — 1)(2n2)(ﬂ11,0,11 - ﬁ%m)} (B.1)
1 . . . .
var(B) = m{(znz + 1) (fozz — A1) + 212 (o211 — A311) + (my — 120y +
ny) (ﬂo,n,z - ﬁ(2)11) + (m, — 1)(2n2)(ﬁ0,11,11 - ﬁ%u)} (B.2)

var(C) = (Ho 0,22 ﬁg,o,n) (B.3)

Note that in the special case where b; = 2, we have
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var(D) = NmoRZe [(M400 — [500) + (M, — 1)(#22,0,0 - H%oo)] (B.4)

1 . L
cov(A,B) = Tt Rioi o [(Ilnz A101fl011) + m(ﬂl 1,11 H101#o11)] (B.5)
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cov(4,D) = m [(#301 A101H200) + (M, — 1)(.1221,0,1 - ﬁ101ﬁ200)] (B.7)
(B,C) = 2 (Aor21 — Aor1flop11) B.8
cov\b, = @ tn)Rori Moo Ho,1,21 — Ho11M0,0,11 (B.8)
cov(B,D) = m(ﬂzll Ao11A200) (B.9)
cov(C,D) = m (Hz 0,11 ﬁo,o,nﬁzoo) (B.10)

Note that in the special case where b; = 1 or 2, the
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WEB APPENDIX C: COMPONENTS OF VAR[In(1,,7)] AS A FUNCTION OF 8

After some algebra, the variance and covariances provided in Appendix B can be written as a
function of 6 as follows:

var(A) = fia + f246 (C1)
where
6 == an/(nl + an)

f202 — Bi01 + (M, — 1)(,&11,0,2 - ﬁ%m)
mzﬁ%OlM
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var(B) = fig + f280 (C2)

where
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2B — n2
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var(C) = f./0 (C.3)

where
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var(D) = f»/(2 — 6) (C.4)

where

2
= m [ (a0 — B300) + (my — 1) (fz2,00 — A300)]
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cov(A,B) = fiap + 0f2,48 (C.9)
where

U112 — H101H011
M{i1018011

f 1,AB =

f _ H1,1,11 — Hao01Mo11
2,AB = —
M{i101f011

cov(A, C) = fac (C.6)

where

2(.111,0,21 - li1o1l10,0,11)
Mfi101£0,0,11

fac =

cov(A, D) = fup/(2 — ) (C.7)

where

2
m [(#301 — f101f200) + (M, — 1)(#21,0,1 - !1101#200)]
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cov(B,C) = fzc (C.8)

where
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BC = —
Mfiy11£0,011

cov(B,D) = fzp/(2 - 6) (C.9)
where
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cov(C,D) = fep /(2 — 0) (C.10)
where
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