Constrain two or more fixed effects to be equal

A user may wish to constrain two or more fixed effects to be equal. For example, Barnett,
Marshall, Raudenbush, & Brennan (1993) applied this approach in studying correlates of
psychological distress in married couples. Available for each person were two parallel measures
of psychological distress. Hence, for each couple, there were four such measures (two per
person). At level-1 these measures were modeled as the sum of a "true score" plus error:

}”U = fﬁu'Xh.;-' + @;Xzy +1.
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where = ¥ is an indicator for females, = ¥ is an indicator for males, and '¥ is a measurement

error. Hence “ﬁlf is the "true score” for females and ’gb-’ is the “true score" for males. At level 2,
these true scores are modeled as a function of predictor variables, one of which was marital role

quality, ¥, a measure of one’s satisfaction with one’s marriage. A simple level-2 model is then:

By = Yo+l +uy,
By = Yag + ¥V, Fuy,

The four coefficients to be considered are 110* s Y20+ Yo e may, for instance, wish to specify
some constraints of fixed effects.

1. Open the Other Settings menu.
2. Select the Estimation Settings option to open the Estimation Settings — HLM2 dialog
box.
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Estimation Settings - HLM2
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3. Click the Constraint of fixed effects button to open the Constrain Gamma dialog box. Enter
1 in the Sector boxes (see the figure below for an example). Click OK. The constraint imposed is

=¥y _
Ok | Carcel I
MEASURET slope, b,
INTRCPT2, 1,, 0]
MARITAL, 3
These two cosflicients are MEASURES ’lf ’—
constrained to be the same siope, B,
INTRCPTZ, 7, L [0 ]
MARITAL, ¥ 29
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Constrain two or more fixed effects to be equal

Coefficients with Os are not constrained, and those with 1s are. A user is allowed to impose
multiple constraints up to 5. Each set of the constrained coefficients will share the same value
from 1 to 5.

181



