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Abstract

This paper discusses general modelling of multi-subject and /or multi-session FMRI data. In particular, we
show that a two-level mixed-effects model (where parameters of interest at the group level are estimated from
parameter and variance estimates from the single-session level) can be made equivalent to a single complete
mixed-effects model (where parameters of interest at the group level are estimated directly from all of the
original single-sessions’ time-series data) if the (co-)variance at the second level is set equal to the sum of the
(co-)variances in the single-level form, using the BLUE with known covariances. This result has significant
implications for group studies in FMRI, since it shows that the group analysis only requires values of the
parameter estimates and their (co-)variance from the first level, generalising the well established ‘'summary
statistics” approach in FMRI. The simple and generalised framework allows for different pre-whitening and
different first-level regressors to be used for each subject. The framework incorporates multiple levels and
cases such as repeated measures, paired or unpaired ¢-tests and F-tests at the group level; explicit examples
of such models are given in the paper. Using numerical simulations based on typical first level covariance
structures from real FMRI data we demonstrate that by taking into account lower-level covariances and het-
erogeneity a substantial increase in higher-level Z-score is possible.

1 Introduction

Functional magnetic resonance imaging studies are typically used to address questions about activation effects
in populations of subjects. This generally involves a multi-subject and /or multi-session approach where data
are analysed in such a way as to allow for hypothesis tests at the group level [9, 19], e.g. in order to assess
whether the observed effects are common and stable across or between groups of interest.

Calculating the level and probability of brain activation for a single subject is typically achieved using a linear
model of the signal together with a Gaussian noise model for the residuals. This model is commonly referred
to as the General Linear Model (GLM) and much attention to date has been focussed on ways of modelling
and fitting the (time-series) signal and residual noise at the individual single-session level [2, 17, 18].

In order to carry out higher-level anlayses it is straightforward to formulate a complete single-level GLM that
relates various parameters of interest at the group-level to the full set of (time-series) data available [3, 13]. In
FMRI, where the human and computational costs involved in data analysis are relatively high, however, it is
desirable to be able to make group-level inferences using the results of separate first-level analyses without the
need to re-analyse any of the individual subject data. Within such a two-level approach, group parameters of
interest can then easily be refined as more data become available. The natural question to address is if and
how a two-level approach to group analysis restricts the type of hypotheses we are able to infer at the group
level.



In order to be able to generate results that extend to the population, we also need to account for the fact
that the individual subjects themselves are sampled from the population and thus are random quantities with
associated variances. It is exactly this step that marks the transition from a simple fixed-effects model to a mixed-
effects model® and it is imperative to formulate a model at the group level that allows for the explicit modelling
of these additional variance terms [9, 5].

In this paper we revisit the single-level mixed-effect GLM for FMRI group analysis which relates the effect of
interest at the group level (e.g. difference of patients and controls) to the individual FMRI time-series. This
model is well known and encompasses both the familiar single-subject models as well as a general group
model [9, 3, 4, 13]. By using the full GLM at the group level, one obtains a very general and flexible framework
which allows us to examine more complex relationships beyond the simple tests such as mean group activa-
tion. An example of a more general group analysis would be to test whether activation is correlated with some
other variable such as drug dosage or disability score.

The main result shows that this single-level GLM can be decomposed into an equivalent two-level version so
that group analyses can be performed using only the lower-level parameter estimates and their (co-)variances,
from the individual subject analyses. This result is formally stated in terms of a model equivalence theorem.
The practical consequence is that it is possible to perform valid group analyses in two stages: firstly the in-
dividual subject analyses, and secondly, a single group analysis performed on the output of the combined
estimates from the individual subject analyses. Furthermore, there are very few restrictions placed upon the
model and so it can be used in very general conditions, such as when the estimates at the individual subject
level were obtained using different pre-whitening for each subject or indeed different regressors. We finally
give examples of how, in this general framework, group tests of interest, like paired or unpaired ¢-tests, can
easily be formulated. The model equivalence result applies not only to FMRI studies but to any mixed-effects
GLM that can be split into two levels in the same way as presented here.

All models used here are instances of the univariate GLM. This means treating each single, registered voxel
separately and assuming Gaussian noise. Parameter estimation is being performed (at all levels) using pre-
whitening approach [2, 17] which is known to be the best linear unbiased estimator (BLUE) for these mod-
els [16].

In this paper we make a distinction between the problems involved in modelling of FMRI data at the group
level and estimation of the relevant (co-)variances. While estimation of variances is an important issue when
implementing such models, we consider the problems involved as beyond the scope of this paper. A com-
panion paper on practical issues of estimation, using Bayesian methods, is currently being prepared and these
techniques form the basis of what has been implemented in the latest software release of FSL [7].

2 Models

To begin with we consider the familiar two-level univariate GLM for FMRI. That is, the model that in the first
level deals with individual subjects, relating time-series to activation, and in the second level deals with a
group of subjects or sessions (or both), relating the combined individual activation estimates to some group
parameter, such as mean activation level.

2.1 Two-level GLM

Consider an experiment where there are IV subjects and that for each subject, k, the preprocessed FMRI data is
Y}, (a vector of T time points), the design matrix is X, and the parameter estimates are 3y, (fork = 1,...,N).
The two-level model for this experiment is

Y, = XiBr+er 1)
B = XG/BG+77 ()

where ¢, specifies the single-subject residuals, 7 specifies the residuals of the group activation (parameter)

Note that in the FMRI literature this has previously been referred to as a random-effects model. Within this paper, however, the separate
fixed- and random-effects contributions to the mixed-effects variance are considered, thus making a clear distinction between “random-"
and “mixed-effects” important.
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denotes the combined first-level parameter estimates of the whole group, assembled into a single vector, X, is

the group-level design matrix (e.g. separating controls from normals) and 3, is the final vector of group-level
parameters.

2.2 Single-level GLM

The two-level model written above can be re-written as a single-level model by substituting equation 2 into a
block form of equation 1, giving

Y = XX,8,+ Xn+e 3)
where now all the first-level GLMs have been combined such that
Y X 0 -+ 0 €1
sz 0 X2 0 €2
Y = . ] X = . . . ) €= . ]
Y~ 0 0 Xn EN
Vi 0 -+ 0
0 W 0
E(n)=0, E(e) =0, Cov(n) =V, and Cov(ie)=V = . .
0 0 Vn
The two error terms in equation 3 can simply be combined such that
Y = XX.5+7, (4)

where
E(yY)=0 and Cov(y)=W =XV.X  +V.

It is easy to see that this model is equivalent to the two-level version presented as equations 1 and 2.

2.3 Estimation

The BLUEs for both the two-level GLM and the single-level GLM can be calculated using the General Least
Squares approach [16].

Initially consider the two-level GLM. The parameter estimates at the first level are

B (XTVIX)TIXTV Y,
Cov(d) = (XTv7x). (5)
Similarly, the estimates of the (second-level) group parameters are given by
b = (XVTX)XIVB,
Cov(f) = (XIV'X)".

In practice, however, the second-level model uses the estimates from the first level as input and not the true
(but unobservable) parameters. That is, equation 2 is modified, becoming

B=X0B+1" (6)
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Therefore the two-level model, as used in practice, is specified by equations 1 and 6. This has significant
implications, as the two-level version is no longer precisely equivalent to the single-level model in terms of
estimation. In particular, the estimation of the group parameters in the two-level model now is

B, = (XIVy'x)'XIV;B,
Cov(B,) = (XJVi'X,)7, 7)

where V, = Cov(n') represents the potentially different covariance in this new two-level model.
Now consider the single-level GLM (equation 4), where the BLUE is

B, = (XIXTWIXX)'XIX W'y,
Cov(B) = (XIXTW'xX,)7. (8)

This equation directly relates the group parameter estimates of interest, B\G, to the full data vector ¥ and so
requires the GLM to be solved for matrices of greatly increased size.

Thus, instead of solving the single-level model all at once, we wish to use the two-level approach. However,
substituting equation 5 into equation 7 gives the two-level group parameter estimates as:

B, = (XIVix) XV (XTVIX)TXTV Y,
Cov(B) = (XIVZ'X,)". )

If this estimation (equation 9) can be made equivalent to the single-level estimation (equation 8) by accounting
for the covariances of the first-level estimates within the second-level (i.e. setting V,, appropriately), then the
two approaches become exactly equivalent. This turns out to be possible and the general equivalence result is
presented in the next section.

3 Model Equivalence

Theorem:

The two-level model specified by equations 1 and 6 is fully equivalent to the single-level model specified by
equation 4 in terms of both modelling and estimation when

V,=V.+(X"V7'x)". (10)

G2
That is, the second-level covariance is set as the sum of the group-covariance from the single-level model and
the first-level parameter covariance from the two-level model.
Proof:
We employ the Sherman-Morrison-Woodbury formula (equation 17 from the appendix)
to write W7 as

-1
W=V —vIix (VT4 XTVIX) XV (11)

and let

Q=XV'X)",
which is the covariance estimate for the Es, from equation 5.
Then

Trr7-1 -1 1\ -1
Xwix = (1-(%'Q+17)Q
= +Q7,

by using equation 17 again, and
Xw'=V,+Q) " QxTv".

Inserting this into equation 8 gives

~

Bs

COV(BAG)

(K0t @' %) K Wr @ (XTVIX) XV,

(Tw+'x),



which becomes equivalent to equation 9 if

V=V + Q. 0

For this choice of V,, the group-level parameter estimates can be written as

~

A= (X W+ %) X%+ A,

that is, they become a function of the first-level parameter estimates B and their associated covariances ) =
(XTVIX) 7 only.

Note that by simply applying this theorem multiple times, these results extend to any multi-level GLM. For
example, one can calculate parameter estimates for groups of groups using a multi-level approach by only
keeping track of parameter estimates and associated covariances at each level. Note also that parts of this
proof can simply be obtained by characterising the necessary conditions on sufficient statistics for 3, [16].

4 Confounds

The previous section assumed that all the first-level parameter estimates would be used in the second-level
model. This is often not true, as parameters of no interest (confounds) are often present in the first-level
to remove unwanted signals (e.g. motion estimates as regressors to remove motion-related artefacts). This
section shows that, when confounds are present in the first level, the model equivalence theorem still holds.
That is, the second-level (group) analysis does not need to know about the confounds defined in the first level
and only requires the estimates and covariance estimates of the parameters of interest. The proof of this result
follows.

Consider a first-level GLM including confounds. This model can be written as
Yie = XiBr + Zrow + €k,

where ay, are the parameters of no interest (confounds) and Z;, contains the regressors of no interest. Combin-
ing across subjects but grouping the §;, and oy, separately gives the model

Y =X'B +e,
where
C BT
X; 0 0 Z; 0 0 :
0 X 0 0 Z 0
X'=[X2]=| . ‘ . , , ., and B’:[ﬂ]: P
: . : . . : a aq
0 0 Xy 0 0 ZN
L anN |

The parameter estimates in this case are

[ B] B [ (XTVIX) (XTV1Z) ]" [ XV ]Y

al | (Zvix) (ZTv7z) ZTv1

It is always possible to re-write such a model so that the confounds are orthogonal to the signals of interest in
the pre-whitened space, without affecting the estimates of the signals of interest. This result is formally stated
and proven in the appendix as Theorem A. Therefore, we can impose

Zlvix =0 (12)
which gives

(13)

R) )

|

[ XTVvIX)y'XTV Y
T 2V ZTvY
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In the second-level, only the parameters of interest, B, appear. That is
ﬂ = XGﬂG + T’IJ

which is identical to equation 6, so that the parameter estimates are exactly the same as those given in equa-
tion 7.

On the other hand, the single-level model with confounds is written as
v=ovx) 21| ] e
which has the same noise terms and covariance structure as before. The parameter estimates are given by

A1 _ [ (XIXTwWixx) (xXIxTwiz) ][ XIXTw
a| ~ (ZTWIXX)  (ZTW2) ZTW1

Using equation 11 from the previous section, together with the orthogonality condition in equation 12, it is
easy to show that:
Z’W'=2"V" andhence Z'W'X =0.

This gives the parameter estimates as:

B = (XIX"WIXxx)'XIX"w'y (14)
a = (Z'vizp'Z'v'y (15)

where equation 14 is the same as equation 8, and consequently, using the previous theorem, equivalent to the
two-level estimation when ¥, = V, + (X’ V7X)", while equation 15 is precisely the same as the two-level
version (equation 13) independent of the choice of V,. The variances of the parameter estimates are also equal
under these conditions, which can be verified by straightforward calculations.

Therefore the model equivalence result still holds when confounds are present.

5 Contrasts

This section demonstrates that the model equivalence result also holds when contrasts are used. That is, when
contrasts are specified at the first level, only the contrasts of parameter estimates (copes), and their covariances,
need to be used in the second level.

Contrasts are defined in the linear model in order to take linear combinations of the given parameters that
form more meaningful or useful quantities. For instance, the difference between the responses to two different
stimuli is often of greater interest than the individual responses, although it is easier to specify the design
matrices, X}, in terms of the individual stimuli.

Mathematically, each contrast is a column vector that represents how the old parameters, 3, are combined to
form new parameters, b. A collection of contrasts can be represented by a matrix C1, such that

b=Cip,

where, for the time being, we assume C; only contains linearly independent contrasts.

When there are fewer contrasts specified than original parameters this implicitly defines a set of confounds.
These confounds represent the remaining amount of signal modelled by the original parameters but not by
the copes. It is shown in Theorem B (in the appendix) that a model with contrasts can be written as a model
involving confounds but no contrasts. Using this theorem the problem can be reformulated into a confound
problem for which model equivalence has already been established.

In terms of the second-level analysis, it is only the desired contrasts of parameter estimates (copes), b, and their

-~

covariances, Cov(b), which are required. That is
/b\ = X5+ 77,-

Hence the introduction of contrasts does not affect the form of the model, but just substitutes band COV(?)\) for
B and Cov(f3) respectively at the second-level.



In the above derivation, the only restriction is that the set of copes passed into the second level must not
contain linear dependence. This is for precisely the same reasons that the regressors in any GLM must not be
linearly dependent. Consequently, the set of contrasts specifying these copes at the first level must be linearly
independent. This, however, does not prevent linearly dependent copes being estimated in the first level, but
just that they cannot be passed into a second-level analysis all at once — they would need to be combined into
a linearly independent set first or tested in separate second-level analyses, if desired.

Consequently, all the previous results still hold when using contrasts.

6 Estimation of Variance Components

In the previous sections it was assumed that all variance terms are known a-priori. In practice, these quantities
are unknown and will need to be estimated as part of the model fitting. Variance component estimation is a
challenging task in itself, having generated a variety of approaches. Any approach to variance estimation (or
combination of approaches) can easily be combined with the multi-level GLM to provide a practical multi-level
method; this section discusses some of the more popular approaches.

There are no differences between the first level and any other level from the modelling perspective; however, in
practice, estimating the variances is substantially different. At the first-level there typically exists considerable
serial auto-correlation (in FMRI time series data) but with a large number of observations. A considerable
amount of literature is devoted to specifying the form for the first-level covariance matrix V' and estimating
its parameters in the single session case [17, 14, 19]. In contrast, higher level variance component estimation
is typically troubled by having very few observations, while serial auto-correlation between these normally is,
and often can be, ignored.

When the number of observations is very low, this imposes restrictions in the types of model which are prac-
tically estimable. For instance, while it is possible to formulate a model where the variance about the group
mean is different for each session/subject, such a model is not estimable because there is only a single mea-
surement per session/subject.

Several approaches to estimation within the multi-level GLM currently exist, of which the parametric tech-
niques can, most easily, be split into Bayesian and non-Bayesian approaches.

Classically, variance components tend to be estimated separately using iterative estimation schemes employing
Ordinary Least Squares (OLS), Expectation Maximisation (EM) or Restricted Maximum Likelihood (ReML),
see [16] for details.

The specific choice of the variance component estimator will also determine the ‘effective’ degrees of free-
dom of the variance estimate. For ordinary least squares estimates, the degrees of freedom simply is n — 1.
When more sophisticated estimation techniques and/or variance structures are being used, this changes sig-
nificantly [19, 10]; e.g. when enforcing mixed- effects variance to be greater than the fixed-effects variance, this
can increase the effective degrees of freedom, a quantity typically estimated using a Satterthwaite approxima-
tion [15].

As an example of a non-Bayesian approach, [19] estimates variance components at each level of the split-level
model separately. First-level estimation incorporates autoregressive AR(p) noise estimated from the lag-I-
autocovariance matrices and utilises the pre-whitening approach to generate BLUEs for the first-level param-
eters. At higher levels, they propose EM for estimation of the random effects variance contribution, in order to
reduce bias in the variance estimation - a potential problem in higher-level analyses if simple OLS were used
(note that [12] shows that this is not necessary at first-level). Positivity of the random- effects variance, avoid-
ing what is known as the 'negative variance problem’ [11] (where mixed-effects variance estimates are lower
than fixed-effects variances implying negative random-effects variance), is partially addressed but not strictly
enforced. As a separate stage, in order to boost effective degrees of freedom for later mixed-effects inference,
the authors propose to post-hoc spatially regularise the random-effects variance via smoothing a random vari-
ance ratio image. As a consequence, the resulting analysis does not produce a mixed-effects analysis. It should
be noted that this specific form of spatial regularisation (or indeed any) is not a necessary ingredient of an EM
approach to variance estimation.

In contradistinction [6] have proposed an empirical-Bayesian approach [6] for estimation of the full single-
level model. Unlike the previous case and the techniques advocated in this paper, this relates the parameters
of interest to the full set of original data, i.e. does not utilise the 'summary statistics’ approach. Parameter and
variance component estimation is no longer separated. Conditional posterior point estimates are generated
using EM which give rise to posterior probability maps.



More recently, [1] have placed the higher-level GLM estimation in a fully Bayesian framework. Using appro-
priate reference priors, the method is based on Markov-Chain-Monte-Carlo sampling from the full posterior
distribution of p(;]| B). Under the parametric model assumptions, the posterior has a non-central ¢-distribution
which the method fits to the MCMC samples. This is done in order to both estimate the appropriate degrees
of freedom for the mixed-effects inference, and in order to avoid having to sample densely far into the tail
of the posterior. As in the empirical-Bayesian case, parameters and their relevant variance components are
estimated together. Also, as the number of degrees of freedom is estimated as part of the ¢-distribution fit there
is no need to separately approximate this quantity e.g. via the Satterthwaite approximation [16]. This tech-
nique provides for an unbiased and efficient estimation of multi- level GLMs within the ‘summary statistics’
approach, also strictly enforcing positivity of variance components at all levels. This technique, combined with
a pre-whitening approach to first-level estimation [17] has been implemented as part of FSL [1, 7].

7 Limitations

In this section we discuss the limitations of the model framework presented above. The first and most obvious
limitation is that the framework is purely linear, as it is an instance of the GLM. Linear modelling, however,
is a very common and flexible model for FMRI data. Secondly, in order for the model to be decomposed
into two levels, and hence allow for efficient two-level computation, it is necessary that the stacked first-level
covariance matrix, V, does not contain any non-zero off-diagonal blocks. This is equivalent to assuming that
the first-level residuals are not correlated between sessions or subjects.

Efficient computation at the second-level requires full access to the first-level parameter estimates and associ-
ated covariances. This involves both the variances of the parameter estimates and the covariances between dif-
ferent parameters. It is not sufficient to only use the first-level statistical parametric maps (i.e. ¢t-scores, z-scores
or F-scores). Finally, the estimation of covariance parameters at the second-level often imposes restrictions in
the types of model which are practically estimable. This is often more problematic at the second level because
there is usually only a small number of subjects/sessions that are being modelled. For instance, while it is
possible to formulate a model where the variance about the group mean is different for each session/subject,
such a model is not estimable because there is only a single measurement per session/subject.

8 Examples

In this section we show how various group level parameters of interest can easily be calculated within the
GLM framework. This amounts to specifying a suitable group design matrix X, a covariance structure V; and
possibly a contrast vector C,. Note that unlike the case of first-level designs, the mean parameter value is often
of interest and hence the design matrix, X, must always model the group mean activation, that is, the unit
vector must always be included in the span of X.

For several of the examples it is easy to show the added benefit of the proposed framework using numerical
simulations. These principally contrast the heteroscedastic model (allowing for different individual first-level
variances) with the homoscedastic model (where first-level variances are assumed to be identical). These
comparisons show substantial increases in Z-statistics over a wide range of realistic scenarios.

8.1 Average Group Activation

In order to calculate the average group activation, we model the individual subject activation as being normally
distributed according to

/Bk ~ N(ﬂea Uﬁ)

where [, represents the average group activation and is usually estimated as
~ 1 —
b= ; B

and where o2 denotes the between-subject variance.



We will model the first-level within-subject covariances to be subject-specific and model the between-subject
variances (from the group mean) as equal across the group. That is

Vi 0
V= : V, = oI, and X, =(1---1)".
0 Vi

Then the adjusted second-level covariance matrix is

Ve = VtQ=v+ (xvIx)

(Tv )" 0
= + 031.
0 (XA Vi Xn)”

Define u;, = (X]V,;'X) "+ 62, which is the sum of the within- and between-subject covariances. Then the
estimate of the group parameter writes as

-1
A= (xTv'x,) XTvB = (Z U%’) (i) B, (16)

where the inverse sum over u;s is the associated variance.

Hence we see that in the general framework, the mean group activation parameter is a weighted average of
the combined subject- specific activations, where the weights are inversely proportional to the subject-specific
variances. This adjustment is advantageous in the case where the individual time-series model does not fit
well for a particular subject, j, generating an unusual value for ﬂ/\] (an outlier) but also a large Var(,é\j). If
no correction for the first-level variance is done, then this outlier can significantly affect the estimation of the
group (between-subject) variance. If, however, this first-level correction is performed, the increased variance
in this parameter will effectively de-weight the contribution of this outlier to the group variance estimate, since
we use General Least Squares estimation.

In the much simpler case, where the within-subject covariances are V;, = 021, and the X}, are normalised, such
that X] X}, = 1 for all k, then

aﬁ,+a
N

@ D

~ 1 —~ ~
up =02 + 0> and B, = N Z Br with associated variance Var(j;) = 17)
k

The test for significance is then carried out in a ¢-test where

T = f,/1/Var(8,)

has an approximate ¢-distribution.

8.1.1 Numerical simulation

In this section we illustrate the potential benefit of a heteroscedastic variance model (i.e. by allowing for
separate first-level variances) compared to the homoscedastic variance model (otherwise known as OLS for
randome-effects analysis of FMRI data [9]).

Both the heteroscedastic model (equation 16) and the homoscedastic model (equation 17) provide an unbiased
estimate of the group level parameter of interest §,. They differ, however, in their associated variance, Var( BAG),
and therefore will give different Z— or T—statistic. The associated variance for the heteroscedastic model is
always less than or equal to that of the homoscedastic model, as can be shown using Jensen’s inequality. This
will result in an increase in the expected statistics values for the model in equation 16:

~

(82) _ [(Var@)m

<Zhom0) (Var(ﬂe) )helero
9
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Figure 1: Expected % Z-score increase for the mean group activation for the case of typical first level covariance
containing a few large outliers with different group sizes (N=6, 12 and 30). The first three images shows the
increase as a function of the ratio of group level and mean first-level standard deviations (o,/(ox) on the
x-axis) vs. relative group level activation (y-axis). Contour lines are shown for group-level Z = 2.0 and
Z = 3.0 in the case of the heteroscedastic model (equation 16; solid lines) and the homoscedastic model (OLS;
equation 17; dash-dotted). The difference between the solid and dash-dotted lines corresponds exactly to the
color-coded percentage increase. The boxplots show the individual first level standard deviation compared to
their mean (0} /(o})) as an indicator of heteroscedacity. The percentage changes, which are independent of £,
are summarised in the fourth plot for all three variance configurations.

As a quantitative example of this increase we have generated a simulated group FMRI study, with a known
set of first-level variances V;, = 021, together with a second-level variance 2. From these known values we
calculate the expected percentage increase in Z- statistic (see above) and show this versus changes in the ratio
of the second-level variance to the mean first-level variance (the assumed variance in the homo- scedastic
model). First-level variances were taken from a real FMRI group study (simple motor paradigm) estimated
using the GLS pre-whitening approach as implemented in FILM (part of FSL [7, 17]). These estimates of
first-level variances are realistic representatives of typical first-level variance structures and are defined to be
ground-truth in the following simulation.

Figure 1 shows the expected percentage increase in Z-scores for three different sets of first-level variances,
each of them containing one or more ‘outliers’ (see boxplots). As can be seen from the first three images, the
expected percentage increase, for a given first-level variance structure, only depends on the ratio of second-
level variance to mean first-level variance (¢ /(o)) and is independent of the group-level effect size ;. As the
second- level variance becomes considerably larger than the mean first- level variance, the expected increase in
Z-score tends to zero. When these variances are approximately equal, the heteroscedastic model allows for a
~ 7—14% increase in Z-score, increasing to much larger values as the second-level variance decreases relative
to the mean first-level variance. The group-level effect size determines the actual Z-level, as shown by the
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Figure 2: Expected % Z-score increase for the mean group activation for the case of typical first level covariance
(no large outliers) with different group sizes (N=6, 12 and 30). See figure 1 for details.

overlaid contour plots (solid lines show Z- score levels for the heteroscedastic model while dash-dotted lines
show the Z-score levels for the homoscedastic model). Over a large range of variance ratios the improvements
gained by the heteroscedastic model have substantial implications on post- thresholded results, e.g. typical
sub-threshold values of 2.0 increase to super-threshold values of ~ 3.0.

Figure 2 shows similar plots for cases where the first-level variances do not contain large outliers, that is, they
are close to the homoscedastic model. In this case, the expected percentage Z-score increase is smaller, but still
potentially important.

It is clear from these figures, that the exact configuration of first-level variances has a major impact on the
improvements gained by using the heteroscedastic model. This dependency is further investigated in figure
3, where we show the expected (log-) increase in Z-score for a set of variance configurations estimated from
50200 voxels in a real group study, assuming equal second-level and mean first-level variances. This histogram
shows that approximately 1000 voxels have a > 5% increase in expected Z-score.

8.2 Unpaired Group Difference

We assume that the individual subjects are grouped in two groups and that within each group the first-level
parameters are normally distributed around a group-specific mean. That is

,BkNN(/Ll,Ugl),kEGl and ﬂk NN(/Lz,O’?Q),kGGQ.

In order to simplify further notation and without loss of generality we assume that the subjects 1,...,r belong
to the first group and subjects r +1, ..., N belong to the second group. We do not make any assumption about
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Figure 3: Histogram of log- % Z-score increase (50200 voxels, N=12 subjects, o,/{ox) = 1): ~ 2% of voxels
(about 1000) have an increase of > 5% in Z-score.

the first-level covariance structure and simply set

Vi 0 , ,

. . . 1 .
Then V, is block diagonal with elements uy = (X;V;'Xx)  + 03, . If we define s; = 3°_uj/ and s2 = 37w/,
the group parameter estimate writes as

e e ) .
¢ (303 202 )a] s

)

u1 Un Ur41 UN

CGT [81+82 82—S51 ] lZGﬁ 262?2 ‘|

48189 | S2—81 81+82 E E
G1 Uk GQuk

3 Br 3 B
S1Uk Sa2Up
G1 G2

where the variance, as usual, is calculated from the first term as
~ T T 1 1
Var(f) = C (XGVGZX) C,=—+—.

Under the same assumptions as before, of equal covariance at the first level and normalised designs (i.e. ho-
moscedastic model), these equation simplify to

r N-—r ~ 1 o 1 -
u =0' +0' S1 = —F——%— SS9 = —(5—F— andthus b = — _ -
k Sk 1 05]_1_0_317 2 0_12U+U§27 G rGZﬂk N—T’gﬂk
with R 2 2 No?
Var(b,) = = + 2+ v

N—r r(N-71)

Note that the second level contrast includes an appropriate scaling constant. This factor becomes irrelevant
once the group parameter of interest is combined with its variance to form a test statistic.
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Figure 4: Expected % Z-score increase for the unpaired group difference at different group sizes (N=6, 12 and
30). The first three images show the increase as a function of the standard deviation of group 1 and mean
first-level standard deviation (o4 /(o) on thez-axis) vs. the standard deviation of group 2 relative to the mean
first level standard deviation (o52/{(ok) on the y-axis). Contour lines are shown for the Z = 2.0 and Z = 3.0
group level thresholds in the case of the heteroscedastic model (solid lines) and homoscedastic model (OLS;
dash-dotted). The boxplots show the individual first level standard deviation compared to the mean first-level
standard deviation (o} /(o)) as an indicator of heteroscedacity. The expected increase in Z- score (assuming
0s1 = 0s2) are shown in the fourth plot.

8.2.1 Numerical simulation

Figure 4 shows numerical simulation of the expected Z-score increase for different first-level variance config-
urations. As before, the expected increase is independent of the second-level effect size but will depend on the
first- level variance configuration for group 1 and group 2 as well as the different second-level variances o
and o0,2. The added flexibility of the heteroscedastic model is important for a variety of real FMRI experiment
where the two groups naturally will have different variance configurations, e.g. studies of patients vs. non-
patients. Once again, significant changes in Z-score (e.g. > 10%) can be seen over a large set of configurations.

8.3 Repeated Measures

In the case of repeated measures, where some or all IV subjects were scanned more than once, we might want
to account for a possible difference in the between-subject variance and the between-session variance of the
same subject. Thus, we simply extend the previous model to write

Brj ~ N (Br,03) and Br ~ N(Bs,02),
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where 8y, denotes the first-level parameter for subject k obtained at session j, 3, is the population mean, j; is
the subject-specific mean, o2 is the between-subject variance and o7 is the between-session variance. Note that
this can be extended to the case of repeated measures under different conditions by introducing more variance
terms. The existence of these additional variance terms will be reflected in the covariance matrix V, simply by
allowing for off-diagonal elements. As an example, consider the case of 3 subjects each measured twice, then
with 02 = o} + 0?2

g
g

g
g

QA N® N

2
c
2
s

where, for simplicity, we order the subjects in pairs appropriately. Hence, we can simply adjust any covariance
structure V; at the group level to take account of the existence of repeated measurements. Alternatively, note
that because our previous results extend to multi-level GLMs, we can simply combine the different sessions
per subject on a second level and calculate group parameters of interest in a third level.

8.4 Paired t-tests

Let us assume that for each of N subject there exist two measurements obtained under different conditions
s1, 52 and that we are interested in the significance of the mean group difference b, = >, bx/N = >, (Brs, —
Brsy)/N. We will assume that the between-subject variance and the between-session variance is equal across
subjects and conditions. Note that this is a notational simplification within this framework which might or
might not become a necessary condition once we try to estimate the associated group-level parameters. Similar
to the previous sections, we model this as

/Bksi ~ N(,u'la 02 + 0'?), and COV(B/%& ) /Bksz) = Uz‘

Let

- 11 -
-1 1

\ %1 0 U 0 1

02 02 .
V= , V.= with U = [05 U;] and X, = : 1 )
0 Vi 0 U e -
2N 1 1

L1 1]

where, again, 02 = o7 + 02 and where the group design matrix, X, de-means the first level estimates for each
subject. Assume for simplicity that V;, = 021, X] X; = 1 and define 4> = 02 + o2. Then V;' will be block
diagonal with blocks of
~ 1 w2 o2 ~ u? o2

-1 s — s
U _u4—a§[—0§ uz]’ where U |:0'? BEE

Furthermore, let ¢; = u? + 02 = 02 + 0} + 202 and ¢, = u? — 02 = 02 + o7. Then

ey —cy R ca/N
1
c c -1 1 4]
xvl=1 1" 7 ) , and (XGT V. XG) =5 ' 7
ci’ ci’ a
so that
(5~ Ba =B '
IBG - 5 <Z %’ﬂlh_‘_ ﬁlsza s 7ﬂN81+ /8N82> -
k
Using C, = (1,0,...,0)’, the group parameter estimate writes as
~ TS Ek _Bk . C2
bG = CG 56 = zk: % and Var(bG) = W.
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Figure 5: Expected % increase in Z-score for the paired ¢-test at different group sizes (N=6, 12 and 30). Boxplots
show the standard deviation of the paired differences.

As expected, the variance of the group level estimate no longer depends on the between-subject variance o2.

Note that this approach is equivalent to using a three level approach with an unpaired ¢-test of de-meaned
repeated measures.

8.4.1 Numerical simulation

Similar to before, figure 5 shows the expected percentage increase in Z-score for the heteroscedastic vs. the
homoscedastic model. Again, depending on the explicit configurations of first-level variances, a substantial
increase in Z-score can be observed.

8.5 F'-tests

Assume that for a set of N subjects we model their haeemodynamic response functions using the same set of M
basis functions for each subject and consider the case where we wish to test for the population mean activation.
Thus, we implicitly assume that there exists a single heemodynamic response function that is representative for
the group activation. We will not restrict the choice of basis functions (i.e. we do not require the basis functions
to be orthogonal) and therefore allow for general correlations between the individual basis funtion fits, but
assume that the covariance structure is the same for each individual. That is, we model the subject-specific
vector of fits as distributed according to a multivariate normal distribution

.Bk ~ N(ﬂG;VB)a

and let
VB 0

I/;‘ = .. ’
0 Ve
where Vp is the covariance matrix of the M basis function fits. Then the group-level design matrix

XG:[IM7"' 7IM]T

combines the M individual basis functions across subjects such that

IB\e: (/EG\N'“J@)T;

where the individual values are the M mean basis coefficients. In order to assess the average population
activation, we need to test if any of the basis function coefficients are significantly non-zero. This can be
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achieved by calculating
1 s 1 _
F = —B7C; (Var(Coft)) Coflyy with Co=1Tuy,

which approximately follows an F-distribution. If, instead, we wish to assess if the final p basis functions
contribute significantly to the mean fit, we simply set

Ce=1[0 I,

and change M to p.

9 Conclusion

In this paper we have shown that it is possible to efficiently test, using only first-level parameter and (co-
)variance estimates, general hypotheses for a mixed-effects? group analysis model within the framework of the
multi-level GLM under the BLUE for known variances. In particular, we have demonstrated the equivalence
between a multi- level GLM and a single-level version if (and only if) the (co-)variance structure is modified
appropriately. The result has a natural interpretation in that the variance used in the second-level analysis must
be the sum of the (co-)variances from the individual and group levels. This eqgivalence allows the second-level
analysis to be carried out efficiently, only using first-level results, without any need to revisit the FMRI time-
series data.

A further consequence of the model equivalence is that we can switch freely between the two forms of the
model, depending on which one is more convenient at any one time. Also, the equivalence relation naturally
extends to multi-level GLMs, so this framework encompasses more complex analysis scenarios, e.g. where
data is grouped first across sessions and later across subjects.

This paper deliberately restricts itself to the issues involved in modelling and does not directly address the
problem of estimation. The main problem in estimation for group studies in FMRI is the generally small
number of subjects/sessions and the associated difficulty in obtaining accurate (co-)variance estimates. This
problem will occur irrespective of the specific model used. Naturally, any advanced estimation technique can
be used for this multi-level model. These problems of estimation have been investigated separately using a
fully Bayesian approach [1]. This is implemented within the current release version of FSL [7] and will be the
topic of a forthcoming paper.

We have provided examples of how various group designs can be formulated within this general framework,
including commonly used designs such as paired and unpaired ¢-tests or F-tests at the group level. The explicit
equations in each of these cases can be derived easily from equations 7 and 10, such that the differences in the
exact formulation of these tests and their assumptions become explicit. For example, all results in section 8
have been derived without the need for balanced designs, i.e. they allow for different first-level regressors.
Balanced designs, therefore, are not a requirement of the multi-level GLM but potentially are a constraint
introduced by a specific estimation technique. This becomes relevant when the first-level regressors need to
be subject specific, e.g. are related to the subject’s performance in a cognitive task.

To demonstrate some of the benefits of more flexible mixed-effects modelling some numerical simulations
have been generated which contrasted the heteroscedastic model versus the standard homoscedastic (OLS)
random-effects model. Using typical first-level variance structures from real FMRI data, these simulations
demonstrate that by taking into account the relevant lower-level variances and heterogeneity amongst them,
a substantial increase in higher-level Z-scores is possible.
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Appendix
The general form of the Sherman-Morrison-Woodbury formula [8] is
(A+BCD) ' =A"—A'B(C"+DA'B)" DA 17)

Also, the inverse for a matrix in block form is given by

[ A B ]" _ (A- BD'BT)” —A'B(D - BTAB)"
B D -D'B" (A-BD'B")"  (D-B'4"B)’
Theorem A:

Any model of the form

_ B1
Y =[X1 Zi] [ a | T€
can be rewritten as

Y = [X, Zﬂ[ﬁi]ﬂ,

where ZI V"X, = 0 whilst being completely equivalent in terms of the estimated parameters of interest Bz =
B1, Cov(B2) = Cov(p1)) and the modelled signal space: Span(X»,) U Span(Z,) = Span(X;) U Span(Z;) in the
pre-whitened space. Note that Cov(e) = V for both models.

That is, the signals of interest can be made orthogonal to the confounds without affecting the estimation of the
parameters or the residuals.

Proof:

The proof is by construction, where we show that orthogonalising X; with respect to Z; gives the desired
results. Let
X2=X1—PZIX1 and Z2=Z1

where Py, = Z,(Z]V"7,)"Z] V" is the projection matrix for Z; in the pre-whitened space.

These equations give ZI V"X, = Z[ V(I — Pz)X; = 0. Also, the combined span of X, and Z, is clearly the
same as that of X; and Z;.

Now consider the covariances

cou ([BN Z [XIVixy XIv7z]'_[ A B’
al) | Zlvix, Zzlviz, | | B" D|°

Using the block matrix inverse, this gives
— -1
Cov(B) = (A _ BD"BT) ,
while, since the off-diagonal blocks are zero in the second case, the calculation simply gives

Cov(By) = (XIV7Xy)"

-1
{(XIT ~BDZDV(X, — ZlD"BT)}

(A _ BD"BT) !

Cov (EI)

For the first model, the parameter estimates, given by equation 5, can be written using the matrix block inver-
sion formula, giving

Bi = (A - BD"BT) T xTvy — 4B (D - BTA"B) T vy (12)
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while for the second model, the block diagonal form yields the familiar form

—

B, (XIVIX,) ' XIvy

Cov(Bs) (X{V" —BDZT V") Y.

Applying the Sherman-Morrison-Woodbury formula to the second term in equation 12 gives

A'B (D - BTA-’B)'1 s (I +BD'BT(A - BD"BT)'7) BD"

(A—-BD'B")'BD!
COV(BI)BD".

Substituting this into equation 12 gives

Bi = Cov(B) (XIV"Y—BD"ZITV"Y)

—

= pa O

Theorem B:
Given the standard GLM, Y = X3 + ¢, and a set of linearly independent contrasts specified by C; such that
b = CITB, then an equivalent model without contrasts, but with confounds, exists in the form

Y =[X, Zﬂ[i]%—e.

Thatis, b= CTj, Cov(b) = CTCov(B)C; and the modelled signal space: Span(X,) U Span(Z) = Span(X) in
the pre-whitened space. Note that Cov(e) = V for both models.
Proof:

The proof is, again, by construction. Firstly, let C'; be a set of contrasts that when combined with C; form a
complete linearly independent set of contrasts. That is, the matrix C = [C; C5] will be full rank (and hence
invertible). Then let

X2 = XQClFl and Z2 = XQC3F3

where

Q=X"V'X)!, F=(C[QC1)", C3=Cs—Pc,Cs,Pc, =C1(CIQC1)'CIQ, and F;=(CiQCs)™".

From these definitions it is easy to see that C] QC5 = 0, which represents an orthogonality condition. As before,
it is straightforward to verify that the combined span of X, and Z, is equal to the span of X. Consequently,

ZYVIX, = FClQXTVIXQC, Fy, = F3CLQCFy = 0.

Therefore, Z, and X, are orthogonal as well.
The estimation equations for the model become

b _ (XIV71X5)" 0
COV([@D = [ 0 (ZViz)T |
bl _ [ (X)) TXIVT L
a - (ZYV 17,128V :
Thus
—~ -1
Cov(h) = (Flc{QXTV"XchFl)

(rcieair)
F'=0l(xXTvX) "0y
C{COV(B)Cl

18



and

)
I

Cov(B)(FL CTQXTV Y
clRX'v )y
= (B O
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