NOTES ON CORRELATED BINARY DATA

The first two pages of these notes describe estimation of the correlation parameter « .

The third page describes a modified estimator of the probability p, based on a weighted
combination of the results in the different units, with weights given by the inverse variance. In
theory, this weighting can lead to a reduction in the variance of the estimate. In practice, it often
makes little difference, but it can make a difference in certain cases where the number of

subunits m, varies widely across the units.

The notation in these notes is somewhat different from the notation I used in class, but you
should be able to follow what is going on.
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