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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 

       
 

          
  ̂   

 {          ̂     ̂   
      ( ̂        ̂   

 )             

    ( ̂        ̂   
 )             ( ̂         ̂   

 )}                                                              (B.1) 

 

       
 

          
  ̂   

 {          ̂     ̂   
      ( ̂        ̂   

 )             

    ( ̂        ̂   
 )             ( ̂         ̂   

 )}                                                              (B.2) 

       
 

 ̂      
   

( ̂        ̂      
 )                                           (B.3) 

Note that in the special case where bi = 2, we have 
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Note that in the special case where bi = 1 or 2, the 
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WEB APPENDIX C: COMPONENTS OF VAR[    ̂    ] AS A FUNCTION OF   

After some algebra, the variance and covariances provided in Appendix B can be written as a 

function of   as follows: 
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