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[ Nonlinear analysis of time-series of
cortisol, using local linear models ]
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The HPA axis is a dynamic system that shows complex non-linear
relationships over time. When statistical models are applied to study
such complex dynamical systems, using time-series data, the values
of the models' parameters become dependent on the state of the
system. Accounting for such state dependency in a model poses extra
demands on the applied analysis techniques. In those cases,
nonlinear techniques may be more suitable than regular linear
technigues such as vector auto regression (VAR). In my presentation,
a study will be presented in which cortisol time-series data, that was
obtained from the MOOVD* study, is analyzed with embedding-based
nonlinear techniques.

* MOOVD study: 27 depressed and 27 pair-matched nondepressed
participants completed daily measurements of subjective sleep quality
and duration during 30 consecutive days while an accelerometer
continuously registered their physical activity.
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