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ABSTRACT

In this research, we propose longitudinal generalised variance functions (LGVFs) to produce
convenient estimates of variances by incorporating time effect into modelling. Asymptotic
properties of some certain type of estimators are investigated. Simulation studies and imple-
mentation of the proposed methods to Current Population Survey (CPS) data show that LGVFs

work well in producing standard error estimates.

1. Introduction

In many large-scale sample surveys such as the CPS or
the Canadian Labour Force Survey (CLFS), thousands
of estimates need to be reported. Calculating stan-
dard error for each published estimator involves a large
amount of work. In addition, standard error estimates
that are not provided by public-use files may also be
needed. In a generalised variance function (GVF), we
first estimate variances for totals of a group of variables
by using balanced repeated replication (BRR), Taylor
Series Linearisation (TSL) or other methods. Interested
readers in variance estimation of a sample survey can
refer to Cohen (1979), Burt and Cohen (1984), Rao
and Wu (1988), Rao (1988), and Wolter (2007). Next,
we postulate a regression model relating the variance
with the estimated totals and derive a fitted regression
line for the purpose of predicting the standard errors of
potential survey statistics. The GVF method saves a lot
of time to produce the government reports.

Johnson and King (1987) studied GVF estimators
using a national survey of reading ability among young
adults and found out that one way to markedly improve
upon the GVF model is to use the prior information
about the design effect (deft) of an individual estimator.
Valliant (1987) proved that the GVF model produces
consistent estimates of the variance for a certain class of
superpopulation models. He also mentioned that if the
deffs for the group of estimated totals are similar, the
GVF variances were often more stable than the direct
estimate, as they smooth out some of the variability
from variable to variable.

Many current surveys follow the same households at
regular time intervals. GVF could be applied to analyse

ARTICLE HISTORY
Received 2 November 2018
Revised 14 August 2019
Accepted 3 September 2019

KEYWORDS

CPS; design effect;
generalised variance
function; longitudinal
generalised variance
function; simulation

longitudinal data by treating population total as a con-
stant over years. However, as Figure 1 shows, the Cen-
sus population from 1900 to 2010 exhibits a linear or
slight exponential growth trend. Thompson (2015) dis-
cussed approaches to incorporate complex designs in
longitudinal data inference, as well as the complications
introduced by time-in-sample effects. On the other
hand, separate GVFs for each year sounds no longer
a wise choice as we have longitudinal data. Shook-
Sa, Heller, Williams, Couzens, and Berzofsky (2013)
mentioned, separate GVFs are currently needed for
each year in National Crime Victimization Survey
(NCVS), which makes it difficult to manage the anal-
ysis. All these request a new method that can produce
a convenient formula to estimate the standard errors
for longitudinal data. The fitted longitudinal model is
expected to be used to predict standard errors of inter-
ested variables in the future without estimating GVF
parameters.

In this research, we propose longitudinal gener-
alised variance functions (LGVFs) by incorporating
time effect into modelling. In Section 2, we review the
GVF model. In Section 3, we set up a framework, pro-
pose LGVFs and derive asymptotic properties of the
proposed estimators. Section 4 gives simulation studies
and implementation of LGVFs with CPS data. Section 5
gives the conclusion of the research.

2. Generalised variance function model

In this section, we briefly review the GVF models. More
detailed description can be found in textbooks from
Wolter (2007) and Lohr (2010).

CONTACT Yan Lu @ yanlu@unm.edu @ Department of Mathematics and Statistics, University of New Mexico, Albuquerque, NM87131-0001, USA

© East China Normal University 2019


http://www.tandfonline.com
https://crossmark.crossref.org/dialog/?doi=10.1080/24754269.2019.1664372&domain=pdf&date_stamp=2019-10-29
mailto:yanlu@unm.edu

3.0e+08
1

Population Size
2.0e+08
L

1.0e+08

1

T I I I
1900 1920 1940 1960 1980 2000

Year

Figure 1. U.S. population from 1900 to 2010.

Let T be a survey statistic, for example, the estimated
number of persons employed. Let p be an estimated
proportion of employment, with p = T/M, where M
is the population total from the U.S. Census Bureau.
Let d be the design effect of p and m be the sample
size. We have var(p) = d x p(1 — p)/m. Define relative
variance (relvar) of p as

p b
VarA(p)z =a+ ——,
[E(p)] E(T)
wherea = —d/mand b = Md/m. Let v be the estimate

of relvar of p, i.e., v = var(p)/p*. Postulate a regres-
sion model relating a set of v; to T;,i = 1,2,...,m by

relvar(p) =

vi=a+b/ j"i. Let & and b be the regression estimates
of aand b. The GVF relative variance is predicted by the
fitted regression function a + b/T:. A GVF estimate for
var(T) is given by the following function:

var(T) = aT* + bT. (1)

3. Longitudinal generalised variance
functions

GVF has been widely used for a long time by many
large-scale surveys because of the advantages of time
saving and stability of the estimators. For example, it
has been used by the CPS since 1947 (U.S. Census
Bureau, 2006). In this section, we introduce the frame-
work of our research and propose longitudinal gen-
eralised variance functions (LGVFs) by incorporating
time effects. Properties of certain type of estimators are
investigated.

3.1. Framework

Much of the notation in this section follows from Val-
liant (1987). The main difference is that we have added
index t,t =1,2,...,7 for time periods 1 to 7. In a
stratified two-stage cluster sampling, we define h as the
index for stratum, i as the index for primary sampling
unit (psu), and j as the index for secondary sampling
units (ssu) within the psu. At the psu level, let Ny be
the number of psus in the population at time ¢, Ny,
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be the number of psus in stratum h at time ¢, so that
N; = Zthl Ny,. At the ssu level, let My,; be the num-
ber of ssus in psu i within stratum A at time ¢, so that
the total number of units in stratum h at time ¢ is
My, = Zfi’l Myy,;, and the total number of ssus in the
population at time ¢ is M; = ij:l My,

Accordingly, at time ¢, let n; be the number of psus
in the sample. Let n; = Zthl Ny, where nyy, is the num-
ber of psus in the sample within stratum h. Assume that
n; =nfort =1,2,...,1.Let my,; be the number of ele-
ments in the sample from ith psu within stratum h. Asa
result, my, = Zg | Mi> and the total number of units
in a sample over all strata m; = ZhH=1 myy,. At time t, let
Sy, be the set of sampled psu in stratum h, Ry, be the
set of nonsampled psu in stratum 4, and Sy; and Ryy;
be the set of sampled and nonsampled units within psu
i in stratum h.

Using a combined inference framework, assume a
random variable yy,; is associated with each unit in the
population at time ¢. The finite population total at time
tis T, = Y M SN j]\i"fi Yinij- A general type of the
estimator T; can be written as

T, = Z Z Vini Tuhis (2)

h €Sy
where yy,; is the coefficient, yy,; = > €Sy Vthii /myp; and

- - . . M, i

Tihi = Mupniymi> which estimates Ty, = Zj:ﬂf Yihij- For
example, the Horvitz-Thompson estimator when psus
are selected with probabilities proportional to My,;,
and an equal probability sample is selected within each

sampled psu at time ¢ can be written as follows:

7Aﬂt,HT = Z Z [Mth(nthMthi)_li—‘thiL (3)

h iesth

where yi = My, (ng, M) ™"
The following model assumptions can be applied for
prediction purposes:

E(yij) = i

o ith="n,i=i,j=j
cOV(Ymijs Yawiy) = | phiog,; ifh=h,i=1,j#]
0 otherwise
(4)

Similar formulations can be found from Scott and
Smith (1969), Royall (1976, 1986), and Burdick and
Sielken (1979). We can also apply more complex mod-
els such as the one in Cook and Pocock (1983), time
series models, or stochastic models. The general vari-
ance estimator of Var(YA}) to be studied is based on the
one proposed by Royall (1986):

Szﬁ = Z ng(ngp — 1)~ Z yt%lirtzhi’ ®)
h

Sth

where 7 = Tini — s, Vit Tinj/ Min) Meni» and i is
defined in Equation (2).
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Let kyyy = [1 + (mui — 1) pai] /mgi. Under the con-
dition that Utzhi = ajl = a1 + Olzth/ifh) we can

show that

relvar( Tt)

~ Z s h“2thMth Z Vthlkthz

St

D mmennMy? Y v kniMpy | /E(To)
h Sth

= a; + by/E(Ty), (6)

where 7, = E(Ty) /E(T}).

3.2. The time effect model

In this section, we propose LGVFs by incorporating
time effects. Let V be the number of variables for GVF
and LGVF calculation. Let t be the number of time
periods we consider for LGVE. Let @ = (a,b)’ be the
LGVF parameters we want to estimate. The V variables
together with 7 time periods provide Vt observations
for regression parameters a and b estimation. Let time
effect e; = M;/M, where M = My + M, + - - - + M;.
Let a;, = —dy,/m,and by, = Md;,/m. By Equation (1),

. —dy A Midys, A
ﬁmw=7ﬁﬂ+;fm
t

_dtv Tz Mthtv A

my

. .
= an Ty, + etbn Ty,

As in GVE we define a set of relative variances vy, for

t=12,...,tandv=1,2,..., V. We now have
et
Uy = apy + by - —. (7)
tv
/ / 7N\/
Let vy = (Utl,Vtz,...,UtV), U=(U1,...,Uf), €r =
(€t15...,€v) s and € = (€], ..., €,)". Now define X; as

the V' x 2 design matrix for time t with the first column
1s and second column (Et/Tﬂ, et/i}z, ce et/i}v)’. Let
X be the design matrix with X = (X/,...,X")". Under
the condition that a;, = a; = a and by, = by = b for
t=12,...,7,v=12,...,V, time effect model (7)
can be written in the matrix form as follows:

v=X60+e. (8)

The weighted least square estimators of 6 is 0 =
X'WX)"'X'Wwv, where wy, is the weight associated
with variable v at time t, and W is a VT x V1 matrix
with the diagonal element wy,. wy, is usually chosen as
the reciprocal of variance of vy, when they are known.
Otherwise, we can approximate the weight by recipro-
cal of squared vyy.

Consider data pairs (vyy, i}v) fort=1,2,...,1,v=
1,2,..., V. We can derive the following estimators for

aand b:

Zt 1 Zv—l UW[etTtv1 - T—]/th
Zt 12 T_ —]Z/th

w‘)

=381/8 (9)

and

A=

a=v-bT_, (10)

Ztv(et Ttthv) /Ztthv , U= Zt,v
UnWy, /Ztthv > Zt IZv—l Utv[etT; T-]/
Wr, and S = Zt 12 T ' T_1%/wy. The
predicted relvariance of TW based on the estimated
LGVFis

where T_ =

Oy =0+ b[etT '_T.1 (11)

Note that model (8) only incorporate e;. It doesn’t spec-
ify what kind of time effect that e; has. The simplest case
of e; could be e; = M;/M, where M; is the population
total from the U.S. Census Bureau without introduc-
ing any modelling. We can also incorporate linear time
effect as illustrated in Figure 1 by the following example.

Example: Linear time effect LGVE

Figure 1 shows that the U.S. population size
increased dramatically with a linear trend during the
years of 1990-2010. We now fit a simple linear regres-
sion model for the population size M; growth over time
t as follows:

M = Bo + Bit. (12)
By the fact that By = M — B17, we have
M, M+pB(t—1
étzﬁt:L_l+ﬂ(t—t)

Replacing ¢, in (9) and (10) by 1+ B, (t — 1)/M, we
have the LGVF estimates for linear time model (12).

3.3. Properties of proposed estimators

In this section, we consider a certain type of estima-
tors such that yy,; in Equation (2) is with a structure
of Yini = g1th&atni- For example, g1 = My, /ny, for Ty
in Equation (3). Under assumptions (4), given estima-
tors with the structure of yu; = g1mQmi> asymptotic
properties of T, Si: , and 0, can be derived when

the number of psus in each stratum is large. Lemmas
A.1-A.3 (refer to Appendix) are extensions of work by
Royall (1986). Under certain conditions, Theorem 3.1
shows that ratios of relative variances and predicted
relative variances from proposed LGVFs converge in
probability to 1 (refer to Appendix for proof). The
asymptotic normality then follows immediately.

Theorem 3.1: Under model (4),
(xiii), pani = E[Toni — E(Typi)]*

assumptions (i) to
<00, ay =ar =a,



andby, =by=bfort=1,2,...,t,v=12,...,V,as
Nth’ Ny —> 00,
relvar(Tw — Tw) p
_— > 1.
Uy
Proof: Proof is given in Appendix. |

Theorem 3.2: Under model (4), assumptions (i) to
(xiii), pani = E[Toni — E(Tthi)]4 <0, aw =at=a,
andby, =by=bfort=1,2,...,t,v=12,...,V,as
Nth) Ny —> 00,

To—T,
v 4N, 1).
Try(0y)1/?
Proof: The proofisa straightforward extension of work
by Royall (1986). |

4. Implementation with CPS

In this section, we first use CPS annual social and eco-
nomic supplement (ASEC) data as a population to per-
form simulation studies. Next, we apply the proposed
methods to analyse ASEC data in conjunction with
ASEC public use replicate weight file (ASECREP). The
corresponding ASECREP data are merged with ASEC
by the link variables A4 (household sequence number)
and pppos (trailer portion of unique household ID) for
variance estimation purpose in data application. The
ASECREP data have weights for the variables according
to 160 replications, which are used to calculate vari-
ances. Nineteen binary variables from the ‘Source of
Income’ section are initially considered, such as self-
employment or not, unemployment compensation or
not, and so on. Specifically, they are finc_ws, finc_se,
finc_fr, finc_uc, finc_wc, finc_ss, finc_ssi, finc_paw,
finc_vet, finc_sur, finc_dis, finc_ret, finc_int, finc_div,
finc_rnt, finc_ed, finc_csp, finc_fin, and finc_oi.

A person’s value of a binary variable is 1 if the per-
son had a particular characteristic, and is 0 otherwise.
By examining 2009 ASEC data, the mean of deffs of the
19 variables is 3.754811, and the range of deffs is from
1.593687 to 6.329467. We removed two variables with
the low deffs: finc_ss with deff of 1.593687, and finc_sur
with deff of 1.809737. We also removed three variables
with high deffs: finc_int with deff of 6.329467; finc_div
with deff of 6.073850, and finc_fin with deff of 5.559943.
The remaining 14 variables are relatively similar regard-
ing deffs with a mean of 3.569623, and a narrower range
from 2.059918 to 5.424058. These 14 binary variables
are used to construct GVFs (using 2011 ASEC data) and
LGVFs (using 2008 to 2010 ASEC data). In the sim-
ulation study, we removed variable finc_ws due to its
very low relative variance. We restricted our analysis
to the state of New Mexico when we apply ASEC and
ASECREP data.
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4.1. Simulation studies

We treat 2008 (2059 observations), 2009 (2188 observa-
tions), and 2010 (2108 observations) ASEC data in New
Mexico as finite population. Each household was asso-
ciated with an ultimate sampling unit (USU) defined for
the CPS. However, the USU information is not released
to public. To mimic the design, we sorted households
from the smallest sequence number to the largest one
within each year and combined four households as a
USU according to order. This results in 205, 208, and
193 USUs, respectively. Simulation is performed with
the following steps:

(a) Within each year, we select n =40 (about 20% sam-
pling rate) and n =100 (about 50% sampling rate)
USUs with probabilities proportional to size (PPS)
and select m; = 4 individuals within selected USU
i with equal probability.

(b) Calculate estimates for the three samples (2008,
2009 and 2010). Total for variable v at time ¢ is
estimated by the Horvitz—Thompson estimator in
Equation (3), denoted by Tjy; variance is estimated
by Equation (5), denoted by szf s relative variance

(relvar) is calculated as vy, = szf / thv

(c) Apply time adjustment e; to estimates from step (b)
using et/i"w, where e; = M;/M = 1,978,390/1,
967,487 = 1.0056 (for year 2009); e; = My/M =
1,977,807/1,967,487 = 1.0052 (for year 2010);
and e3 = M3 /M = 1,946, 264/1,967, 487 = 0.9892
(for year 2008).

(d) Apply regression model (7) with fitting methods
LGVF1 (ordinary linear regression) and LGVF2
(weighted least squares with wy, = 1/ Utzv).

(e) Record relvar calculated by using formulas (3)
and (5); record relvar calculated by using fitted
values from LGVF1 and LGVF2 (LGVFs 1-2);
and record standard errors of the fitted relvar by
LGVFs 1-2.

(f) Repeat (a)-(e) for 2000 times. For each variable,
record average values of the relvar calculated by
Equations (3) and (5) (treated as true relvar);
record average values of the relvar estimated by fit-
ted values using LGVFs 1-2 (treated as estimated
value of relvar); record sampling variance of relvar
calculated by Equations (3) and (5) (treated as true
variance of relvar); and record average standard
errors of the fitted relvar by LGVFs 1-2 (estimated
variance of relvar).

Simulation results of both cases: PPS 40 USUs and
PPS 100 USUs are very close to each other, so we will
only report results from the case of PPS 100 USUs. The
case of PPS 100 USUs performs slightly better than the
other case regarding bias and variance. This is very rea-
sonable as Theorems 3.1 and 3.2 require large Ny, and
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Figure 2. Logs of estimates of relvar plotted versus logs of
population totals.

ng,. Figure 2 is the plot of logs of relvars by Equations (3)
and (5) (solid line, treated as true values) and estimates
from LGVFs 1-2 (dashed line and dotted line) plotted
versus logs of population totals. From the plot, we can
see that LGVF2 works very well in estimating the true
relvars. LGVF1 deviates from the true value quite a bit
when the population total of the variables is large.

To see how precise our LGVF estimators are, we also
plot the ratios of standard error estimates of relvars by
LGVFs 1-2 to the standard error estimate of relvars cal-
culated by sampling variability from simulations (see
Figure 3). Ratios less than 1 indicate that an LGVF is
more precise than the sampling variability by simula-
tions. LGVF2 is doing perfect in estimating the variance
of relvar with none of the ratios greater than 1. While
not surprisingly, LGVF1 has large variance when pop-
ulation total of the variable is large. But LGVF1I is also
doing Okay.

We also investigated the histograms of the binary
variables to see how Theorem 3.2 works. We observe
that asymptotic normality reveals well with high pro-
portion variable such as finc_se (with a total of 211).
While for small total variable such as finc_dis with
a total of only 10, the histogram is highly skewed to
the left as samples with small totals are frequently
selected.
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o ®
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Figure 3. Ratio of the SEs (LGVF1-LGVF2/relvar) versus log
(totals).

4.2. Data analysis: apply LGVF to the full
2008-2010 data

In this section, we apply our methods to the full data
set, which we used as population in simulation stud-
ies. The 14 binary variables used to construct GVFs and
LGVFsare from the ‘Source of Income’ section of ASEC
without the two lowest and three highest deff scores
as we discussed in Section 4. In data analysis, vari-
ance is calculated by using replicate weights and a for-
mula provided by ASECPEP user’s manual (U.S. Cen-
sus Bureau, 2009): var(p;) = 4 x lei(i (pi — Po)?/160,
where py is calculated using weights PWWGTO’ for full
data, and p;,i =1,2,...,160 are calculated by using
the 160 replicate weights PWWGT1" to PWWGT160’.
This is essentially the empirical variance adjusted by a
factor of 4. The estimated totals T}, are calculated by
using full data weights PWWGTO’. We then postulate
a regression function on the relative variances and the
adjusted estimated totals e;/ Tﬁ, to derive the estimates
of the regression parameters a and b.

Regression fitting methods, LGVFI1: ordinary lin-
ear regression, LGVF2: weighted least squares with
wyy, = 1/v2, and LGVE3: data after log transformation
on both y and x are applied. Figure 4 is the plot of
logs of estimates of relative variances and the estimates
from the LGVFs 1-3 plotted versus logs of population
totals. From the plot, we can see that LGVF2 (dot-
ted line) seems to mimic the relative variances most
closely. LGVF1 (dashed line) and LGVF3 (dash-dotted
line) also work fine, with the tail a little off from the
black line.

We also plot the ratios of standard error estimates of
relative variances by LGVFs 1-3 to the standard error
estimate of relative variance by using replicate weights
to see how precise the proposed LGVF estimators are.
Ratios less than 1 indicate that an LGVF is more precise
than v. LGVFI and LGVF2 are both precise with none
of the ratios greater than 1. The variance of relvar from
some variables estimated by using LGVF3 is less precise
than the variance estimated using replicate weights, but
LGVF3 is also doing well (Figure 5).
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Figure 4. Logs of estimates of relvar plotted versus logs of
population totals.
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Figure 6. Logs of predicted relvar by using LGVF1-3 plotted
versus logs of population totals (11 March).

Next, we use LGVF models to predict the relative
variances of the year 2011 data. These relative variances
can be calculated by the replicate weights as we have
done before, which are treated as direct calculated rel-
var. Figure 6 shows the prediction are quite good, with
LGVE2 performing the best.

4.3. Comparison of GVF with LGVF

In this section, we do a brief comparison study of the
performance of GVF and LGVE The GVF models are
constructed by the year 2011 data, while the LGVF
models are built by using three years (2008-2010) of
data with time adjustment. The same regression fitting
methods: ordinary least squares (Method 1), weighted
least squares (Method 2), and log transformations
(Method 3) are applied to GVF modelling. Accordingly,
they are called GVF1, GVF2, and GVF3. Fourteen vari-
ables are used to construct GVFs and LGVFs, and the
remaining five variables are used for predicting. Mean-
squared prediction errors are calculated as the average
of the sum of the squares of the difference between
predicted values and observed values.

Table 1 shows that LGVFs have smaller mean-
squared prediction errors. When predicting the five
remaining variables, GVFs and LGVFs do not make
much difference. However, the case of predicting 19
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Table 1. Comparison of GVF and LGVF.

GVF LGVF

Predicting 5 left out variables ~ Method 1~ 0.02183022  0.01636561
(2011) Method2 ~ 0.02110222  0.01724829

Method3  0.01754491 0.01619439
Predicting 19 variables Method 1T 0.01781202  0.00898679
(2011, 14 grouping, 5 leftout ~ Method2  0.01811376  0.00310806

for GVF)

(19 left out for LGVF) Method3  0.02436289  0.01057787

Notes: Numbers in the table are the square root of mean-squared predicted
errors. Method 1 is ordinary least-squares fitting, Method 2 is weighted
least-squares fitting, and Method 3 is log transformation on both y and x
fitting.

variables in 2011 is standing out with SE of 0.003108
by LGVF2 compared to SE of 0.01781 by GVF1. It is
quite exciting since this is the most common case we
want to apply the LGVF methods. That is, we want to
use a few years of data to build the LGVF model to
make a prediction for future years. Since design effects
do not change much over years, therefore, combining
the variables from 2009 with the same variables from
2008 and 2010 should result in reasonable results. We
also incorporated e; to adjust for time effect for a longi-
tudinal issue. The LGVF methods, particularly LGVF2,
perform very well regarding mean-squared prediction
errors.

5. Conclusions

In this research, we extended the Generalised Variance
Functions (GVFs) to Longitudinal Generalised Vari-
ance Functions (LGVFs), which reduce to GVFs when
data are cross-sectional. We incorporated time effect
into modelling to adjust the dynamic time changes over
the years. We show that ratios of relative variances and
predicted relative variances from the proposed LGVFs
converge in probability to 1 under certain conditions.
Based on simulation studies, we would suggest using
LGVE2 (the weighted least square regression fitting)
to predict relative variances of the variables as it has
smaller bias and variance compared to the other two
methods. Data application to ASEC supplements using
replicate weights provided by ASECPEP reveals simi-
lar findings. A comparison study between LGVF and
GVF also show that LGVF is efficient in reducing the
mean squared prediction errors. Future research may
consider adopting mixed models and nonparametric
smoothing methods for regression model fitting. In
both mixed model and nonparametric application, we
can add the prior design effect information into models.
This may markedly improve our model as suggested by
Johnson and King (1987).
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Appendix

For each time period t,t = 1,2,..., 7, the following condi-
tions apply as ny,, Ny, — coforh =1,2,...,H.

(1) nm/Ngy — 0,muyi/ymi — 0fori=1,2,..., Ny
(i) nm/ne — cim
(iii) Ng/Ne — com
(iv) nglynm/NE — cam
(v) nﬁql ieSy, G piDuni = Vi
(vi) nﬁf iesy, Dathi = Van
(viD) (Ngp = 1) ™" Yier,, Dsi = Vam
(viii) ! Yics,, &2hiDathi = Van
(i) ny' D ics My — Cf}lt)h’l =01
(x) ”;ll ZiESth (mthi/Mthi)lethi — Vs

where

Dy = M0 [1 + (myi — 1) pyil [ mpi
Doi = (Mi — myi)og [1 + (M — myi —
Dspi = Mo}, (1 + (M — 1) piii]

Dagi = Mo}, (Myi — Mupi) pihi

1) pthil

and cyy, through ¢z, cfll;h, Vim through Vs, are constants.
By conditions (i)-(iii), we have n;/N; — 0. g1 and gmi
have more specific forms related to the estimators. The above
assumptions apply to each time period t. For all the time
periods, the following conditions apply

(xi) th/dtv — Wy
(xii) M;/N;y - M/N
(xii)) E(Tw)/N — ey — Ni/Nyps,

where i}v is the estimator of total for variable v at time ¢, w,
and v, are constants.

Lemmas A.1-A.3 are extensions of work by Royall
(1986).

Lemma A.1: Under model (4) and conditions (i) to (viii) in
Appendix,

var(Ty = T) ~ ) Y VD1
h S

where yp; is defined in Equation (2), Dyy,; is defined in
Appendix, and the symbol ~ means asymptotically equivalent
to’.

Lemma A.2: UnderA model (4) and conditions (i) to (ix),
uani = E[(Tini — E(Tyi)1* < 00, yani/ My, = o(ng), and SZT[
as defined in Equation (5), we have

var(i} — Tt)/szT £> 1.
t



Lemma A.3: Under model (4) and conditions (i) to (viii)
and (x), uayp; < oo and the random variables ygi(h =
1,...,H,i=1,...,ny) are mutually independent at each
time period t, then

T =T
7t 4 N, 1).

5%’

Proof of Theorem 3.1: Proof follows Valliant (1987). We first
prove that relvar(Ty, — Ty,) has the same limit as v, for any
time period t. Next, we prove that the estimated 0, converges
to the same limit.

By Equation (6), adding the subscript v and time ¢, we
have

relvar(Ty — To)  an + b/E(T),
where
aty = Z(”thv/Mth)z(XZthv Z Vt%,ikthithzhia
h Shi

and

by = Z(”thv(xlthv/Mth) Z Vth,kthw thz

Shi
By the deﬁmtlon of Ty, Kiniv> Dishiv» Vini and the assumption

that Uth w = Uthv’ together with conditions (iv), (v), (xii), and
(xiii),
2 2 2 A2p \—2,_—2
nidy = Z(ntglzhnth/Nt )‘XZthv:uttht E(T) Oy
h
2
ZthhiDlthiv/”th
Sh
2 -2 -2
- Z C3th052thv,uthv1/fv Vlthvo'thv = Ay.
h
Similarly,

nt -1_-2
<N ) by — E C3thQ1thy thy W/, Oy Vithy = By,
t
h

Let ay, = a; = a for all ¢ and v. Ay, = A for some constant
A. by, =b; =0b for all t and v, so By, = B, = B for some
constant B. Therefore,

o B
nrelvar(Ty, — Tpy) — A+ —.
Yy
Next we'll show that #;vy, has the same limit. Lemma A.3
shows
Ty — E(T) »p
— =0
N
Therefore,

T p
%_)etWV

STATISTICAL THEORY AND RELATED FIELDS .

Together with Lemmas A.1 and A.2, we have

2, —
Ny —> € 1/&, N—et Z ”thguh Vithy
t

-2
‘ﬁv Z cath Vihy-
h

Now multiplying and dividing within the summation by
Utzhv = U1thyMihy + a2thvﬂ%hv gives

2 c3th Vithy
SR YLD Sy
thy

2 Z C3thV1thva2th/'Lthv Z C3th Vit 01 th M thy
2 2
h Uthvwv h O'thvl'[/V
B
Lat+ 2 (A1)

v

Next, we want to show that ;0 EA A + B/, to complete
the proof. Recall that n; = n for all time period ¢. Consider
S;and S, in Equation (9), by condition (xi), (xii), (xiii), and
the result from (A1), we have

< & P 2 _
nNdy Sy — B |:Z Z wv 2a)v ?
t v
and
= & P 2 —
detvSZ — Z Z l[/v 2u)v 2
t v

where

-E Y }

(A2)

=Y Dol (A3
t v

~=2 2w e Yy e
t v t v

By (A2) and (A3), we have

S B N
1£> or gbiB.

b= _
52 n/N N

The convergence of n;uy, (Al) implies that nv, £> A+
B(¥_). As a result,

R B 7\ ~ _ Al _
no, = nvu, + I b(e/NT,,” — NT-)
B
Loay 2

v

Therefore, for all time periods t = 1,2,...,7

relvar(i"tv —Tw) p
—_— > 1

Oy
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