
On REML estimation of variance components
and global optimization methods

Mariusz Grz ↪adziel

Wroc law University of Environmental and Life Sciences, Poland

Abstract

The problem of finding residual maximum likelihood (REML) estimate
of variance components in the mixed linear model reduces to computing the
maximum of the marginal likelihood function or log-likelihood function cor-
responding to a maximal invariant (cf. Rao, 1997, chap. 6.4).

It is well known that the marginal likelihood function may have multiple
local maxima. In this talk the usefulness of some global optimization ap-
proaches (cf. Neumaier, 1994) for computing the global maximum (or global
maxima) of the marginal likelihood function will be discussed. The results
will be illustrated with a couple of numerical experiments
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