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This file provides a description of the simulation design used to generate the simulated

data set Simulated Data Set.RData included in the Supplementary Materials. In the fol-

lowing, we use the same notation as in Section 5 of the main paper.

• The dimension of the variable of interest X is d = 4.

• The sample size is n = 1000.

• For each subject, we simulated mi = 3 replicates. Total number of replicates is N =∑n
i=1mi = 3000.

• The true density of X was chosen to be fX(X) =
∑KX

k=1 πX,k MVNp(X|µX,k,ΣX,k) with

p = 4, KX = 3, πX = (0.25, 0.50, 0.25)T, µX,1 = (0.8, 6, 4, 5)T, µX,2 = (2.5, 4, 5, 6)T

and µX,3 = (6, 4, 2, 4)T.

• The true density of ε was chosen to be f
(2)
ε (ε) =

∑Kε
k=1 πε,k MVNp(ε|µε,k,Σε,k) with

Kε = 3, πε = (0.2, 0.6, 0.2)T, µε,1 = (−0.3, 0, 0.3, 0)T, µε,2 = (−0.5, 0.4, 0.5, 0)T and

µε,3 = −(πε,1µε,1 + πε,2µε,2)/πε,3 so that
∑3

k=1 πε,kµε,k = 0.

• For the component specific covariance matrices, we set ΣX,k = DXΣX,0DX for each

k, where DX = diag(0.751/2, . . . , 0.751/2). Similarly, Σε,k = DεΣε,0Dε for each k,

where Dε = diag(0.31/2, . . . , 0.31/2). For each of fX and f
(2)
ε , we considered the LF

type of covariance structures for ΣX,0 = {(σX,0
ij )} and Σε,0 = {(σε,0ij )}, namely ΣX,0 =

ΛXΛX + ΩX, with ΛX = (0.7, . . . , 0.7)T and ΩX = diag(0.51, . . . , 0.51), and Σε,0 =

ΛεΛε + Ωε, with Λε = (0.5, . . . , 0.5)T and Ωε = diag(0.75, . . . , 0.75),

• Scale adjustments by multiplication with DX and Dε were done so that the simulated

values of each component of X fall essentially in the range (−2, 6) and the simulated

values of all components of ε fall essentially in the range (−3, 3).

• The true variance functions were as s2`(X) = (1 +X/4)2 for each component `.

The simulated data set contains the following variables:

• inds = an N -component vector containing identifying labels for different subjects,

• ws = an N × d matrix containing simulated true values of Wij.


