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Abstract

This thesis addresses two essential aspects of large scale public-use data files in-
volving ordinal and mixed-type responses with missing observations: (i) the creation
of single complete data sets with imputation for missing values; and (ii) the sta-
tistical analysis of imputed data sets by public data users with different objectives.
Large scale data sets are typically collected by statistical agencies, research insti-
tutes or commercial organizations and missing observations are a common feature.
Our research focuses on scenarios where one ordinal response or several mixed-type
responses are part of the data sets and are subject to missingness. We develop a
sequential regression fractional imputation procedure to create single complete data
sets which provide valid and efficient statistical analysis for commonly encountered

inferential problems by public data users.

Ordinal variables are widely collected and analyzed in many scientific fields. They
share some common tools with discrete data analysis but have much richer structure
to explore as compared to general categorical variables. More importantly, statistical
methods developed for ordinal variables can be readily extended to cover categorical
data. In this thesis, we present the sequential regression fractional imputation strategy
through three major research projects, starting from ordinal variables and extending
to mixed-type responses. The proposed method takes into account unique features of

ordinal responses and is theoretically sound and practically appealing.

The first project considers a simple scenario where there is only one ordinal re-
sponse with missing values. We provide detailed steps for the proposed imputation
procedure and develop asymptotic properties of subsequent estimators derived under
a general setting. We discuss in great detail three inferential problems of practical
importance: (1) estimation of category probabilities; (2) regression analysis using all
available covariates; and (3) regression analysis involving a subset of all the covari-
ates. For each problem, the proposed procedure is compared with existing alternative
methods in terms of validity and efficiency of the analysis. Finite sample performances
are demonstrated through simulation studies.

The second research project extends the proposed procedure to more complex
scenarios where multiple variables of mixed types, including continuous, ordered and
unordered categorical variables, all contain missing observations. We outline the

key steps for the sequential regression fractional imputation procedure under general
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settings and present asymptotic results on statistical analysis through two specific in-
ferential problems: (1) test of independence for two ordinal responses via association
measures; and (2) regression of an ordinal response on continuous covariates where
both the response and the covariates are subject to missingness. Simulation studies
reveal that our proposed procedure provides superior results as compared to existing
methods.

In the third research project, we study the robustness of the estimators for marginal
population quantities by incorporating missing data mechanisms into the proposed
procedure. Two cases are considered: one of a univariate ordinal response with miss-
ing values and the other of longitudinal ordinal responses with monotone missingness.
We show the power of the proposed procedure through an application to a causal in-
ference problem in a point-treatment study. The double robustness property of the
estimators for marginal population quantities using the fractionally imputed data sets
against misspecification of the imputation models as well as the response probability

models is confirmed through results from simulation studies.
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Chapter 1

Introduction

1.1 Statistical Analysis with Missing Data

The problem of missing data is pervasive in many scientific fields. Its presence hinders
researchers’ ability to draw reliable conclusions from the data and thus statistical
techniques to deal with incomplete observations are essential. Statistical analysis with
missing data faces two distinct scenarios. It could be investigating a data set of small
or moderate size collected for specific scientific purposes and the analysis is carried
out by specific researchers who have full access to the data set and are equipped with
a profound knowledge of statistics. It has become increasingly common, however, that
data sets are collected by a large research team or a statistical agency and contain
missing values for multiple variables. The researchers handling missing data only serve
as data suppliers who create one or several complete data sets with missing values
properly treated and then make them available for public use. The processed data
sets can be accessed by multiple users for subsequent analyses with different research
objectives. The main focus of this thesis is to address the missing data problem in
the second scenario. Discussions on handling missing data for in-house use as in the
first scenario can be found in Little and Rubin (2002).

In general, methods for handling incomplete data for public use can be readily ap-
plied to a specific problem, but tailor-made methods to deal with missing data from
particular studies are not always suitable for creating public use data files because of

two fundamental requirements for the public use files: (i) ease of implementation of



subsequent analyses, and (ii) validity of subsequent inferences with various objectives
and partially available information. For the first requirement, the data users usually
“have access only to complete-data software and possesses limited knowledge of spe-
cific reasons and models for nonresponse” (Rubin 1996), therefore, it is critical that
the analyses by the users can be carried out through explicit steps which only involve
standard complete-data analysis, or at most, with some minor and easy-to-implement
modifications. For the second requirement, to provide valid inferential results is a
primary task for any statistical methods, but it is a particularly challenging one for
constructing public use files. The data files are accessible by multiple users, who may
have different scientific interests and may choose different approaches to inferences.
It is, therefore, necessary that the data files are created with a wide range of possible
subsequent analyses taken into consideration. The restrictions on the access to and
usage of complete information by the data users make the task even more difficult.
This could happen when, for example, the file creators use supplementary informa-
tion such as administrative records to construct the data set but this information is
removed due to confidentiality concerns when the data are disseminated to users. See
Rubin (1987), Raghunathan et al. (2003) and Reiter (2008).

There exists extensive literature on handling missing data for general purpose es-
timation. Assumptions or estimating techniques may vary, but most of these methods
are based on three strategies: (1) to ignore, (2) to re-weight and (3) to impute. The
first strategy is to simply ignore missing observations and to analyze the observed
responses only. This is also known as available-case analysis. When the missing data
are “ignorable” (Molenberghs and Kenward 2007), likelihood-based analyses of the
available cases provide valid results. For public use data files, in order to supply to
the data users “normal” datasets without missing values, a more aggressive method,
called complete-case analysis (CCA) or listwise deletion, is widely adopted in practice.
The CCA method deletes observations with missing values for at least one response
and applies standard complete-data analyses to the remaining fully observed cases.
When the fully observed units are not representative of the original sample, the CCA
approach generally leads to biased inferences, but if the missing rate is low, the ad-
verse impact of deleting incomplete observations is negligible. As we will show in

Chapter 3, for some particular analyses, CCA is not only valid but also efficient.

The second strategy adjusts the weights of observed units to compensate for ig-

noring incomplete observations and is often called the inverse probability weighting



(IPW) or propensity score adjusting method, as termed by Rosenbaum and Rubin
(1983). It shares the same spirit with the well-known Horvitz-Thompson estimator
(Horvitz and Thompson 1952) used in survey sampling under unequal probability
sampling designs. Discussions on the IPW methods can be found in Kim and Rid-
dles (2012); Seaman and White (2013) and references therein. With properly chosen
weights, the IPW methods usually correct the potential bias induced by CCA, but
one major drawback of IPW methods is the lack of efficiency, since they fail to take
full advantage of information contained in the incomplete observations. To improve
the efficiency of IPW estimators, Robins et al. (1994) proposed the class of augmented
IPW (AIPW) estimators, which is further discussed in Robins and Rotnitzky (1995).
See Chapter 2 for a detailed introduction. Many other estimators stemming from the
AIPW method with favorable properties such as multiple robustness and maximum
efficiency have been developed in recent years; see for example, Tan (2010), Tang
and Qin (2012), Han and Wang (2013), among others. However, AIPW is not well
suited for constructing public use data, because it requires the data users to devise
different augmented terms for different subsequent analyses and extra efforts to solve
the augmented equations. Nevertheless, the idea of incorporating models for both the
data generating process and the missing data mechanism can be borrowed to improve
the robustness of subsequent estimators derived from public use files. See Chapter 5

for details.

The third strategy on imputation for missing values has attracted tremendous
amount of attention from researchers in the past 30 years. It is extremely appealing
for the creation of public use files because by filling in missing values with plausible
predictions, imputation usually results in a synthetic “complete” data set which can
be conveniently investigated by data users (Brick and Kalton 1996). Early attempts
of imputation mainly focus on single imputation techniques such as regression impu-
tation and hot deck imputation, for which a missing response is replaced by a single
imputed one, leading to a single complete data set which resembles the original one.
Two major drawbacks hinder the wide use of single imputation, with the first being
the lack of efficiency and second being the absence of good variance estimation tech-
niques. To tackle these two problems, Rubin (1978) proposed the multiple imputation
(MI) method and Rubin (1987) further addressed this topic. MI generates multiple
sets of imputed values for missing responses and creates several copies of complete

data sets. This slightly increases the burden of manipulating files on the end-users,



but in exchange, it reduces the extra variation, termed imputation variance, induced
by the imputation procedure and more importantly, it captures the uncertainty in
generating an imputed value and provides a simple way of estimating variances of es-
timators based on the imputed data sets which involves repeating standard analyses
with the multiple copies of complete data sets separately and combining the results
through an intuitive formula, known as the Rubin’s combining rule. See Section 2.2.3.
The MI was originally developed for creating public use data files (Rubin 1987, 1996),
but it has seen widespread applications in various fields, see, for example, Lavori et al.
(1995), Van Buuren et al. (1999), Raghunathan et al. (2003) and Zhao et al. (2015).

However, multiple imputation is not the ultimate solution to the problem of pub-
lic use file creation. The MI was motivated under the Bayesian framework, but the
validity of variance estimators obtained from the combining rule is controversial from
a frequentist’s perspective. Many authors discussed cases where the combining rule
failed to yield sensible variance estimators. See Meng (1994), Robins and Wang
(2000), Nielsen (2003), Kim et al. (2006) and Yang and Kim (20166) among others.
It turns out that extra conditions are required for the combining rule to be justifi-
able. Meng (1994) proposed a sufficient condition called “congeniality” for a multiple
imputation method to be “proper” (Rubin 1996), that is, the variance estimators pro-
duced by the combining rule correctly estimate the variances of subsequent estimators
derived from the imputed data sets. The congeniality condition, however, imposes
constraints on both the imputation procedure and the complete-data analyses carried
out by the end-user, which is very restrictive for general purpose estimation. Even
when this condition does hold, Wang and Robins (1998) and Nielsen (2003) both
showed that Rubin’s variance estimator is weakly unbiased rather than consistent,
for finite number of imputations, in the sense that the variance estimator converges
to some non-degenerate distribution with the mean equal to the true variance. This

can result in longer-than-desirable confidence intervals in some cases.

Fractional imputation (FI) has recently surged as an attractive alternative to mul-
tiple imputation for handling incomplete data set for general purpose estimation, with
its idea dating back to Kalton and Kish (1984). Under fractional imputation, an in-
complete observation is replaced by a cluster of imputed units, each assigned with
a fractional weight to recover the distributional structure of the missing responses,
resulting in a single but enlarged data file. From a practical point of view, this is more

appealing than the MI which requires the storage and manipulation of multiple data
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sets. The FI approach can also effectively reduce the imputation variance (Kalton
and Kish 1984; Fay 1996) and provide valid and efficient inferences without the “con-
geniality” condition. There have been increased research activities on the topic since
the paper of Kim and Fuller (2004). Yang and Kim (2016a) presented an excellent

review on the recent development of fractional imputation.

1.2 Analysis of Ordinal Responses

Ordinal responses are categorical variables with an intrinsic order among categories
but without quantitative measurements on the scales. Ordinal data are routinely col-
lected and analyzed in many scientific fields, such as psychological and behavioural
sciences, public health and medical studies, and business and management. Examples
of ordinal responses include variables measuring performance (poor, average, excel-
lent), attitude (disagree, neutral, agree), severity of disease (mild, moderate, severe),
and many others. Ordinal variables are sometimes observed directly, such as responses
to survey questions on 3-point or 5-point Likert scales, and sometimes can also be
derived based on values of other observed variables, especially for measuring level of
performance and severity of diseases. A well-known example is the stage of obesity
defined by the body mass index (BMI) (Zhao et al. 2015), which is derived based on
one’s body weight and height.

Statistical analyses of ordinal responses are closely related to methodologies de-
veloped for binary and categorical data. They share some common tools, but ordinal
data have much richer structure to explore as compared to general categorical vari-
ables owing to the ranking of categories. Past 30 years have seen major advances
in literature to address the ordinal nature of the data. More importantly, statistical
methods developed for ordinal variables can be readily extended to cover categorical
data by simply disregarding the order. Agresti (2013) contains an excellent coverage
on categorical data analysis and Agresti (2010) provides a comprehensive account on

analysis of ordinal responses.

There are two fundamental inference problems in statistics: (i) estimation of the
mean response; and (ii) regression against covariates. The mean response represents
the overall population average of the variable and is the main summary character-

istic of the population. The treatment effect in health and medical studies and the



effectiveness of an intervention in social sciences is usually measured by the difference
of two population means. Regression analysis has been one of the pillars of modern
statistics. Its primary objective is to establish the relationship between the condi-
tional expectation of the response variable given a set of covariates and the covariates
themselves, and to further identify significant factors which affect the response vari-
able. Dependence between the response variable and the set of covariates established
through regression analysis also serves as a crucial step for causal inference. Rao
(2009) is a classic reference on linear regression analysis and Fan and Gijbels (1996)
contains stimulating materials on nonparametric regression methods. An important
development on regression analysis with categorical and discrete response variables
is the emergence of quasi-likelihood theory and generalized linear modelling tech-
niques (McCullagh and Nelder 1983). For longitudinal and clustered responses and
other multivariate responses, the generalized estimating equation (GEE) methodol-
ogy (Liang and Zeger 1986) has become the most powerful tool for semiparametric

regression analysis.

For ordinal data, the population distribution is characterized by the probabilities
of the ordinal categories, which can be considered as mean responses of indicator
vectors; see Section 2.4.2 for details. Estimation of those probabilities would be of
interest for many applications; see Section 5.2 for examples. When multiple ordinal
responses are under consideration, the contingency table analysis is an extended effort
to characterize the population which goes beyond marginal category probabilities of
each ordinal variable and investigates the interrelation between responses. In this the-
sis, we mainly focus on non-model-based association measures as studied in Kendall
(1945), Goodman and Kruskal (1954), Somers (1962) and Lang (2008). Other meth-
ods to measure the association based on log-linear models, which are described in
Chapter 6 of Agresti (2010), are not treated here.

For regression analysis of ordinal responses, the ordinal nature of the data did
not receive appropriate treatment until McCullagh (1980) proposed the popular pro-
portional odds model based on the cumulative probabilities. McCullagh and Nelder
(1983) interpreted the latent variable motivation behind the proportional odds model
and suggested several extensions to the original model. Peterson and Harrell Jr (1990)
proposed the partial proportional odds model to allow for a different odds ratio at
each level. For the analysis of discrete survival time data, models based on continua-

tion ratios are preferred, see, for example, Tutz (1991), Cole and Ananth (2001) and



Tutz and Binder (2004). For multivariate ordinal responses, the GEE is commonly
adopted when the primary interest lies in the marginal dependence of the responses
on the covariates. See Lipsitz et al. (1994), Heagerty and Zeger (1996), Parsons et al.
(2006) and Touloumis et al. (2013). If the correlation between responses is also of
interest, likelihood-based methods can be used. The joint distribution of multivariate
ordinal responses can be specified either by a set of models for the marginal expec-
tations and association measures or a set of sequential regression models for each
ordinal response with other responses as covariates. For the first approach, see Dale
(1986), Molenberghs and Lesaffre (1994) and Ekholm et al. (2003); for the second,
see Lindsey et al. (1997) and Miiller and Czado (2005).

1.3 Contributions and Outline of the Thesis

It is apparent that there exists a rich literature on statistical analysis of missing data
and of ordinal responses as two separate topics. However, little attention has been
given to the analysis of ordinal responses with missing observations, especially in
public-use data files intended for general-purpose estimation. This thesis addresses
two essential aspects of large scale public-use data files involving ordinal and mixed-
type incomplete responses: (i) the creation of single complete data sets with imputa-
tion for missing values; and (ii) the statistical analysis of imputed data sets by data

users with different objectives.

We present a fractional imputation strategy based on sequential regression mod-
eling, starting from data sets with a single ordinal variable subject to missingness
and extending to those containing multiple mixed-type incomplete responses. With
the single fractionally imputed “complete” data set, we demonstrate that users are
able to conduct a variety of valid inferences with existing complete-data softwares
plus minor extra efforts to incorporate the fractional weights. We further improve
the proposed approach by adding protection for the estimators of marginal quantities
against model misspecification. This can be extremely beneficial to problems such as
estimating average treatment effects, where marginal distributions are of primary in-
terest. The proposed method takes into account unique features of ordinal responses

and are theoretically sound and practically appealing.

In Chapter 2, we first set the stage for our discussions by introducing some key



notation and assumptions, and then provide a brief review of methods for handling

missing data and for analyzing ordinal responses in the current literature.

In Chapter 3, we consider a simple scenario where there is only one ordinal re-
sponse with missing values. We provide detailed steps for the proposed fractional
imputation procedure and develop asymptotic properties of estimators derived under
a general setting. We discuss in great detail three inferential problems of practical
importance: (1) estimation of category probabilities; (2) regression analysis using all
available covariates; and (3) regression analysis involving a subset of all the covari-
ates. For each problem, the proposed procedure is compared with existing alterna-
tives in terms of validity and efficiency of the analysis. Finite sample performances

are demonstrated through simulation studies.

Chapter 4 extends the proposed procedure to more complex scenarios where multi-
ple variables of mixed types, including continuous, ordered and unordered categorical
variables, all contain missing observations. We outline the key steps for the sequential
regression fractional imputation procedure under general settings and present asymp-
totic results on statistical analysis through two specific inferential problems: (1) test
of independence for two ordinal responses via association measures; and (2) regres-
sion of an ordinal response on continuous covariates where both the response and the
covariates are subject to missingness. Simulation studies reveal that our proposed

procedure provides superior results as compared to existing methods.

In Chapter 5, we study the robustness of the estimators of marginal quantities
by incorporating missing data mechanisms into the proposed imputation procedure.
Two cases are considered: one of a univariate ordinal response with missing values and
the other of longitudinal ordinal responses with monotone missingness. We show the
power of the improved procedure through an application to a causal inference problem
in a point-treatment study (Robins et al. 2000). The double robustness property of
the estimators of the marginal probabilities using the fractionally imputed data sets
against misspecification of the imputation models as well as the response probability

models is confirmed through results from simulation studies.

We conclude this thesis in Chapter 6 with a detailed discussion on the application
of the proposed method to data sets collected from complex surveys along with several

interesting topics worthy of further exploration in the future.



Chapter 2

Missing Data Methods and Ordinal

Response Analysis

2.1 Basic Settings

In this section, we first describe the general problem we attempt to tackle and set up
notation that will be used throughout the thesis. The original incomplete data set
is denoted by O = {(ri,yi,wi), 1 =1,... ,n} which is an independent and identi-
cally distributed (i.i.d.) sample of size n of (R,Y, X ), where X is a p-dimensional
vector of fully-observed baseline variables and Y = (Y;,...,Yr)" consists of mixed-
type variables with missing values in observations, which may include continuous,
unordered categorical and ordinal components, and R is the corresponding indicator

vector recording the availability of the components of Y such that

1, ifY; is observed,
R, = fort=1,...,T. (2.1)
0, if Y} is missing.

Let Y s and Y,,;s be the observed and missing components of Y, respectively.
Throughout this thesis, we use uppercase letters to represent random variables and
lowercase letters for their realizations indexed by ¢. For example, y;, = (yi1,...,¥ir)
is the ith observation of Y. Our aim is to create a complete version of the data set O
to facilitate general purpose inferences conducted by different data users. To inves-

tigate the performance of estimators derived from the created data set, we consider
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parameters of interest @ defined in a fairly flexible way by an unbiased estimating
function U(Y, X; 0) (Godambe 1991) such that:

E{U(Y, X; 90)} —0, (2.2)

for some 6, in the parameter space. This class covers a wide range of important
parameters that may be of interest in practical studies, including the marginal means,
regression coefficients, association measures, etc. Detailed discussions and examples

are presented in the following chapters.

In the absence of missing data, @ can be consistently estimated by solving the

following sample-based estimating equations,
0=n"" Z Uy, x;;0) . (2.3)
i=1

Let 6, be the solution to (2.3). It belongs to the classic m-estimator family (Newey
and McFadden 1994; Tsiatis 2006).The following theorem summarizes the asymptotic

behaviour of 6,,:

Theorem 2.1. Let {(yi,azi) i=1,... ,n} be an ii.d. sample from some joint dis-
tribution P and U(y,x;0) be a fived vector-valued function with @ taking values in

parameter space ©. Denote

V(0) =E[U(Y,X:0)] and 9, (0)=n") Uy, z;0).
i=1
Under the reqularity conditions given in Section 2.5, the sequence of estimators 0.,
satisfying \Ifn(én) = 0 converges in probability to Oy, which satisfies V(0y) = O.

Furthermore,

6, — 0, = — [&1(90)] - n! Z U(y;,z;;600) + 0, (n’l/z) , (2.4)

i=1

where \IJ(B) = E[0U(Y,X;6)/06].

Proof of Theorem 2.1 can be found in Tsiatis (2006).
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2.2 Missing Data Methods

2.2.1 Missing Mechanisms and Patterns

Missing data are a common feature of large data sets. The mechanisms underlying
the occurrence of missing data can be classified into three types by the dependence
of response probabilities on the observed information (Little and Rubin 2002). We
say the data are missing-completely-at-random (MCAR) if the distribution of the
response indicator R is independent of all the other variables, whether observed or
not, that is,

P(R|Y,X)=P(R).

The data are called missing-at-random (MAR) if the response probabilities only de-

pend on observed information, that is,
PR|Y,X)=PR|Y us,X),

where Y s consists of observed components of Y. In some cases, it is also plausible
to consider a scenario which falls in between MCAR and MAR, known as covariate-
dependent-missing (CDM) (Little 1995), when the response probabilities only depend
on the fully-observed baseline covariates but not the partially observed variables, that
is,
PR|Y,X)=PR|X).

Note that in the univariate case where only one response is subject to missingness,
CDM is equivalent to MAR. If the data do not satisfy either of the above assumptions,
they are called missing-not-at-random (MNAR). In practice, the MNAR is probably
the most realistic assumption to impose, because the probability of observing a vari-
able often relies, more or less, on the potential value of that variable, especially for
variables of sensitive nature. Unfortunately, it usually requires more complicated
model assumptions and additional information to identify model parameters. Even
for a given MNAR model, the model is not fully verifiable from the available data, just
like the MAR assumption. Molenberghs and Kenward (2007) showed that for every
MNAR model, we can always construct an MAR counterpart that achieves exactly
the same fit to the observed data. For these reasons, arguments throughout the thesis

are established under the MAR assumption, which is common practice adopted by
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many other studies in the literature. If the data are indeed MNAR, the analysis under
MAR still serves as an anchor for the sensitivity analysis suggested by Molenberghs
and Kenward (2007).

When there exists multiple variables with missing observations, we can alter-
natively classify missing data into two major patterns: monotone missingness and
intermittent missingness. The data are said to follow a monotone missing pattern if
there exists a permutation P(+) of {1, e ,T} such that Rp,) = 0 implies Rp(;,) =0
for any P(t2) > P(t1), that is, after some proper reordering, if one response is missing
then all the following responses in the reordered sequence are not observed. Mono-
tone missingness can often be found in longitudinal studies, where each individual is
repeatedly measured over a period of time. Once a subject drops out of the study
at a certain stage, he/she usually will never return, and the monotone missing data
are thereby sometimes called “data with dropouts” in these studies. If the data are
missing arbitrarily and we can not observe a clear pattern even after permutation,
we say the data are intermittently missing. Table 2.1 shows two simple examples of

monotone and intermittent missing data.

Table 2.1: An Illustration of Different Missing Patterns

Monotone Missng Intermittent Missing

Ys Yo Y3 Yo V1 X Ys Vi Y3 Yo V1 X
X X X X X X X - X X - X
X X X X X - X - 00X

X X X X X X X

X X X X X X

X X X X X X - X

X X X -X

X X X X X X
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2.2.2 Complete-case Analysis and Inverse Probability Weight-

ing

Complete-case analysis (CCA), or listwise deletion, simply ignores the observations
with missing values and only keeps the fully observed units. Under our settings, the

subsequent estimator of 8 using data sets created by CCA is the solution to

0=n"' Z U (y;,x;;0), (2.5)

i=1

where §; = I(r; = 1) is the complete case indicator and 1 = (1,...,1) is a T-

dimensional vector of 1.

Inverse probability weighting (IPW) is a technique attempting to correct the po-
tential bias of estimators based on CCA by assigning an inverse-probability weight to
each complete observation. Under our settings, the full response probabilities, also
called the propensity scores by Rosenbaum and Rubin (1983), used to construct the

weights are given by
m=P;,=1|y,x;)=P(r,=1|y,x;) fori=1,...,n. (2.6)

An IPW estimator of 8 then follows by solving
0=n"! Z & U (y;, 4, 0) . (2.7)
i=1

In some cases, 7;’s are known, for example, the design weights in survey sampling,
but in general missing data problems, proper models for the missing data process
(MDP) are required to estimate the m;’s. We will elaborate on the modelling in the
following chapters. Let m;’s be the estimated response probabilities from the MDP

~

models, then the IPW estimator 6;,,, of € is the solution to

0=n") 67 'Uly, =:0). (2.8)

=1

To take full advantage of available information and to improve efficiency, Robins
et al. (1994) proposed a class of augmented IPW (AIPW) estimators. In the simple
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univariate case, an AIPW estimator can be obtained by solving

n

0=n"'> [67 ' Ulys, @:;0) + (1 — ;7 ()], (2.9)

=1

where h(-) is an arbitrary vector-valued function of the same dimension as U (y, z; 0).
The resulting estimator, denoted by éaipw(h) to emphasize its dependence on the
choice of h, is consistent for any function h. For properly chosen h, the AIPW estima-
tors can be more efficient then the original IPW estimators. In this particular case, the
optimal % leading to the most efficient estimator is E{U (Y, X;0) | X = x}.Tsiatis
(2006) provides a comprehensive discussion on AIPW estimators under more general
settings. To construct appropriate augmented terms, it requires modelling the dis-
tribution of (Y, X)), that is, the data generating process (DGP). Scharfstein et al.
(1999) showed that the optimal AIPW estimator is doubly robust in the sense that it
is consistent if either the MDP model or the DGP model is correct but not necessarily

both. We will further investigate this topic in Chapter 5.

2.2.3 Multiple Imputation

For the missing components y,,,, in each observation, multiple imputation generates
0]

M imputed values, denoted by y,..., { =1,..., M, and creates M complete data sets
by filling in missing values with these imputed responses. Each complete data set
is then analyzed using standard methods as if they were fully-observed. Under our

settings, an estimator 957?1 is obtained by solving
0=n"'> U@  z:0), I=1,..M, (2.10)
i=1

where ygl) = (Yi obs> yil,)ms) is the imputed vector of y, in the [th data set. A final point

estimator is obtained by taking the average of the estimators obtained separately from

the M imputed data sets and is given by

M
0, =M 1S 0" (2.11)

mi
=1
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To conduct further inferences, Rubin proposed a simple and convenient combining
rule to estimate the variance of @mz Let V® be the variance estimator from the [th
imputed data set using standard analysis. Rubin suggested the variance of the final

estimator be approximated by

M M
zA]Rubin = M_l V(l) + (1 + M_l)(M - 1)_1 (égm)z - émi)®27 (212)
=1 =1

where A®? denotes AA’. The first term on the right hand side is the average of
estimated variances from M complete data sets and the second term corresponds to

the variance inflation caused by imputation.

The most important step of MI is to generate y(l) [l =1,...,M. There are

mas (l)

me

f(ymzs ’ yobs?w;f’(l)) for [ = 17 HR Ma where f(ymzs | yobs7w;n) denotes the con-

two distinct approaches. For the first approach, the values y, . are drawn from
ditional distribution of vy, given all the observed information parameterized by 7,
which is available from the DGP model and #)’s are independent samples from the
Bayesian posterior distribution of 1 derived from the observed data, the DGP model
and a proper prior. The estimator 9%” given by (2.11) is named the “type-A” estimator
@

by Rubin (1987). For the second approach, the values y,., are an i.i.d. sample from a
fixed distribution f(y,,;s | Yops, €;7M), Where 7 is a preliminary consistent estimator of
1 from the observed data, often taken as the maximum observed likelihood estimator

(MOLE). The resulting estimator 6° , is referred to as the “type-B” estimator.
Wang and Robins (1998) and Robins and Wang (2000) investigated the asymptotic

properties of both types of estimators and advocated the use of “type-B” estimators if
“one’s concern is with estimation efficiency”, because the “type-B” estimator is strictly
more efficient than the “type-A” estimator for finite number of imputation and the dif-
ference can be significant under some circumstances. One drawback, however, of the
“type-B” estimator is the absence of a computationally convenient variance estimator.
Both Rubin (1987) and Wang and Robins (1998) noted that unlike the “type-A” es-
timator whose variance can be easily estimated by the combing rule, > Rubin 10 (2.12)
does not correctly estimate the variance of a “type-B” estimator. Robins and Wang
(2000) proposed a consistent variance estimator based on the derived asymptotic
variance, but their approach requires not only the data creator to supply additional

information and to disclose details of the imputation procedure, but also the user to
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conduct extra computation that is not directly available from existing softwares. This

is not desirable for public use data files.

In Chapter 3, we will compare estimators based on the proposed method with the
“type-B” MI estimators regarding efficiency and show that our proposed fractional
imputation estimators have even smaller asymptotic variance than the already more
efficient “type-B” estimators for finite number of imputation. Moreover, the asymp-
totic variance of subsequent estimators can be consistently estimated directly from

the imputed data set with existing softwares.

2.3 Contingency Table Analysis of Bivariate Ordi-

nal Responses

For simplicity, we confine our discussion to two-way contingency tables. Let Y; and
Y5 be the two ordinal variables of interest on a J- and K-level scale, respectively. In
the absence of missing values, observations can be cross-classified into a J x K table
of cell counts, denoted by n;; for the cell in the jth row and kth column, based on the
response values. For a fixed sample size n, the cell counts of the contingency table
follow a multinomial distribution. We denote the probability of the bivariate ordinal

responses falling into the cell in the jth row and kth column by

m=PMi=jYs=k), j=1...,J0 k=1..K.

Let w = (m11,.. ., MK, 7g1,---,Tsx) be the vector of all cell probabilities. We
have Z;.le Zszl 7 = 1. The marginal distributions of the responses are of basic
interest and are denoted by m; = (m4,...,myy) and wo = (74q,...,71k)", where

K J .
Tj+ = D gy Tk and o = D5 m. The dependence between the two ordinal
responses, however, is often the main focus for the analysis of bivariate data. In
such cases measures of association are of primary concern. A simple example is the

conditional distribution of Y; given Y5 at level k:
T = (T - mgw), k=1,..., K,

where 7, = P(Yy = j | Yo = k) = mjn/m4,. A more popular example of measuring

association is through different types of ordinal odds ratios, including the local (HJ-Lk),
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the cumulative (Ojck) and the global (QJG,C) odds ratios, defined respectively as

oL — Tk T 41, k+1 9C — (Zbgk ij) (Zb>k 7Tj+1,b)
7k Tk 11k T (Zb>k ij) (Zbgk 7Tj+1,b)

(Zagj Zbgk Wab) ( Za>j D bk ”ab)

(Zagj Zb>k 7Tab) (Za>j Zbgk Wab)

for y=1,...,J and £k = 1,..., K. Note that both 9]% and Hﬁc have incorporated

the ordinality of the responses in the definition and are only well-defined for ordinal

and Hij =

variables, not nominal ones.

It is sometimes more appealing to characterize the association between two ordinal
variables by a single summary index rather than a set of odds ratios. Several such
measures have been proposed based on the probabilities of concordance and discor-
dance. Two ordinal observations (y;1, ¥i2) and (Ym1, Ymz) are concordant if the subject
ranking higher on Y] also ranks higher on Y5; while they are discordant if the one
ranking higher on Y ranks lower on Y;. Goodman and Kruskal (1954) proposed to

use the parameter gamma defined as

7= <Hc - Hd>/<Hc + Hd> ’ (2.13)

where [, = 2> > mwTa and [, =237, . > o, TjrTap , corresponding
to the probabilities of concordance and discordance for two randomly selected obser-
vations. The value of v ranges from —1 to 1. When |y| = 1, there is a monotone
relationship between Y; and Y5, but not necessarily strictly monotone. For example,
~ = 1 indicates that if y;1 < Y1 then yio < y0. When Y] and Y, are independent,
we have v = 0, but the reverse statement is not true. Other examples of associa-
tion measures include Kendall’s Tau-b (Kendall 1945) and Somers’ d (Somers 1962),
both having the same numerator [[,—]], . The plug-in estimator of [, —][, is
given by C' — D, where C = QZKG Y ke TikTap and D = 22j<a Y ksp TikTap and
Tjk = nji/n. Simon (1978) showed that any estimated measures based on C' — D are
equivalent in terms of efficacy for testing independence. The Wald-type test statistic

for independence is given by

2= (C—D)/bcn, (2.14)
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where 6._p, can be the nonnull standard error of C—D or the null standard error using
the relations m,; = m,,m,; under independence. Agresti (2010) recommended to use
the latter one and claimed that the test statistic with null standard error converges
to normal distribution faster under the null hypothesis. Since ordinal responses are a
special type of categorical data, the Pearson y? test is also applicable. However, the
latter is designed for a general alternative and may not have good power for testing
a trend, which is of primary interest for ordinal responses. On the contrary, the z
statistic given in (2.14) is very natural for alternative hypotheses such as [, > [],

or [[. <[, corresponding to a positive and negative trend.

2.4 Regression Analysis of Ordinal Responses

2.4.1 Model Formulation

We consider regression models for an ordinal element Y; of Y with J; ordinal levels
against X and assume Y; is fully observed for all individuals. Throughout the section,
the subscription “t” is suppressed for simplicity of notation. The data set and relevant
variables are denoted by {(yi, x;),i=1,... ,n} and (Y, X).

A regression model can be specified in the following general form:
G lw(X)]|=0; -8, X, j=1....J-1, (2.15)

where G™! is a link function, («;, B;)/ are the intercept and coefficients of level j and
w;(X)’s are a one-to-one transformation of the category probabilities P(Y = j | X).
Clearly, the choice of w;(X) is of critical importance. It should reflect the ordinal
nature of the response and have an intuitive interpretation at the same time. Two
commonly adopted quantities are w;(X) = P(Y < j | X) as in cumulative link
models and w;(X) = P(Y = j | Y > j5,X) as in continuation-ratio link models.
For link functions, the logit, probit and c-log-log functions are all possible options.
When w;(X) is chosen as the cumulative probability of level j, it is often sensible and

preferred to assume a common effect of X on each level, that is

Gy X))=a;-B'X, j=1,....0—-1, (2.16)
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with oy < -+ < ay_y and 1;(X) = P(Y < j | X). Model (2.16) with the logit link
is often referred to as the proportional odds model, which is one of the most popular
models for ordinal responses in practice. As we shall see in Section 2.4.3, the cumu-
lative link models of the form (2.16) are motivated by an underlying process which
discretizes a latent variable with a set of thresholds and hence are perfectly suited for
ordinal responses derived by categorizing continuous variables. A big advantage of
having the same slope for all categories is that it preserves the order structure of the
cumulative probabilities. In a general form of (2.15), the curves of cumulative proba-
bilities at different levels may overlap which leads to negative category probabilities.
This will never happen in (2.16) since the curves are parallel to each other with shifts
determined by «;’s. However, the common effect assumption should not be taken for
granted. There exist methods developed to test the validity of this assumption, see,
for example, Brant (1990), Peterson and Harrell Jr (1990) and Kim (2003). In cases
where the common effect assumption is not appropriate, the more general form (2.15)
is necessary. Discussions on general models with different effects for each level include
Peterson and Harrell Jr (1990), Cox (1995) and Cole et al. (2004). The continuation-
ratio link models are more appropriate for ordinal responses on development scales
which are determined by a sequential process, for example, the survival times in medi-
cal studies. They do not have the limitation of the cumulative link models and always

provide valid probabilities even without the common effect assumption.

2.4.2 Parameter Estimation

Let m be the parameters in the regression model (2.15) and they can be estimated by
maximum likelihood method. Note that results in this section are derived more for
a theoretical need to estimate parameters in different models under a unified frame-
work. In practical problems, more computationally convenient parameter estimation
is possible. We first derive the cumulative probabilities v;(X;n) = P(Y < j | X)
from the models. This is straightforward for cumulative link models and also not dif-
ficult for continuation-ratio link models because continuation ratios are a one-to-one
transformation of category probabilities. It can be shown that, for continuation-ratio
link models of form (2.15),

Y(Xsm) =1-(1-Gy)---(1-Gj), (2.17)
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where G = G(o;— ﬂ;X ). We then define the cumulative indicator vector for the ordi-
nal response as Z = (Zy,...,Zy_1)',where Z; = I(Y < j)forj=1,...,J—1and I()
is the indicator function. The realizations are denoted by z; = (zi1,. .., 2 J_l))l for
i=1,...,n. Let zjp =0and z;; = 1 for all i. Let v, = E(Z | ;) = (Y1, - -, Yig-1)) s
where v;; = E(Z; | ;) = P(Y < j | x;) = vj(x;;m). It follows that P(Y = j | @;) =
Yij — Yi(j—1) and the likelihood function is given by

n J =i
:H{H[’Y@j Yi(i— 1)} v 1)} )

i=1 \j=1

where 7,0 = 0 and 7,;; = 1 for all ¢. The maximum likelihood estimator (MLE) 7 is

the solution to the score equations given by
O—glogL E D.B( i) s (2.18)
an :

where D; = 07,/0n is of dimension (J — 1) x (J — 1+ p), p is the dimension of X,
B; = V;! and V; is the (J — 1) x (J — 1) variance-covariance matrix of z; with
the (jk)th entry given by 7;;(1 — vix). We use the notation D(x;;n), B(x;;n) and
~(x;;m) to emphasize the dependence of the terms D;, B; and 7, on &; and 1. From
(2.18), the MLE 7 is also the inverse variance weighted least square estimator. The

parameter 1) can be defined through the following unbiased estimating function:

S(z,@im) = D(w;m)Bl@in) |z — v(@;m)) . (2.19)

2.4.3 Latent Variable Interpretation

Ordinal responses can be viewed as manifestations of unobservable latent variables.
Consider first the cumulative link models of the form (2.16). Let L be a continuous

latent variable associated with Y and we assume L depends linearly on X, that is,

L=B+BX +e, (2.20)
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where € is an error term with E(e) = 0 and Var(e) = 0. Imagine L is coarsened to

Y by a set of cut-points {al, e ,aJ_l} in the following way:
aj1<L<a; <<= Y=j, j=1,...,J, (2.21)

where oy = —oco and a; = oco. Note that for different values of (85, 0?), we can shift
or rescale a;’s to produce the same Y. Therefore, to make parameters identifiable,
we restrict Sy = 0 and o = 1. It follows that

w(X) = P(Y <j| X)= P(L <0, | X) = Plc < a; — B'X) = Cla, — Bz),

where G is the cumulative density function (c.d.f.) of e. We obtain model (2.16) by
taking the inverse of G on both sides. The underlying process for the continuation-
ratio link models involves a sequence of latent variables {Ll, .., L R_l} which depend

linearly on X:
Lj:ﬁ;-X—b—ej, j=1,...,J—1, (2.22)

where €;’s are independent with mean 0 and c.d.f. G. The cut-points a;’s are associ-
ated with L;’s. Starting from L, if L; < «y, then Y = 1, otherwise move on to L.
If Ly < ay, then Y = 2, otherwise move on to Lz and so on. In general, if L; < oy,

then Y = j, otherwise move on to L;;. It follows directly from this process that

wi(X)=PY =j|Y >2j,X)=P(L; <a; | X)=G(a; - B;X). (2.23)

2.5 Regularity Conditions of Theorem 2.1

We require the following regularity conditions for the proof of the consistency of 0..:

S1. The parameter space © is compact;

S2. ¥(#) = 0 has a unique root;

S3. U(Y, X;0) is continuous at each 8 € © with probability one;

S4. There exists H(Y,X) such that [U(Y,X;0)] < H(Y,X) for all 8, and
E[H(Y,X)| < .
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In addition to S1-S4, the following conditions are also required to derive the equation

(2.4):

55.
S6.

S7.

S8.

6, is an interior point of ©;
Uy, x; 0) is twice continuously differentiable with respect to 8 for every (y, x);
The second-order partial derivatives of U (y, x; 6) satisfy

U (y, x; 0)
96,00,

‘ < Uy, )

for some integrable function Uy(y, x) for every 6 in a neighbourhood of 6y;

&/(00) = E[0U(Y, X;6)/06] |0:00 exists and is non-singular.
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Chapter 3

Fractional Imputation for

Univariate Incomplete Ordinal
Variable

In this chapter, we consider a simple case where only one ordinal variable is subject to
missingness. Under the notation introduced in Section 2.1, we have T' = 1 and Y] is an
ordinal response variable on a Ji-level scale. For simplicity of notation, we suppress
the subscription “1” throughout this chapter. The data set under consideration is
thus denoted by O = {(ri, Vi, @i), 1= 1,... ,n}. Our interest lies in creating one or
several complete data sets for public use and investigating the validity and efficiency

of subsequent estimators based on the synthetic data sets.

3.1 Existing Methods

3.1.1 Complete-case Analysis

In the single missing variable case, the complete case indicator ; is the same as the
item response indicator r;. Therefore, the CCA estimator 6.. of the general parameter

of interest defined in (2.2) is the solution to the following estimating equations:
0=n" ZriU(yi, x;;0). (3.1)
i=1
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Noting that
E[RU(Y, X:60)] = E{=(X)E[U (Y. X:60) | X]} .

we have, if 7(X) = P(R = 1 | X) is a constant, that is, if the data is MCAR,
the estimating function in (3.1) is unbiased and 6., is thereby consistent. If the

data is strictly MAR, no clear conclusion can be drawn without knowing the form of
Uy, z:6).

3.1.2 Inverse Probability Weighting

We focus on cases where the response probabilities 7(X) = P(R = 1 | X) are
unknown and require to be estimated. This can be done by imposing a parametric
model (X ) = 7(X; ¢) on the missing data process. Because { ri, @), i=1,...,n}
are fully observed, the parameter ¢ can be estimated by qi) using the maximum

likelihood method. A common choice for 7(X; ¢) is the logistic regression model

m(X; ¢) ]:

1= n(X:0) a(X; ), (3.2)

log [

where a(X; ¢) belongs to a known family of functions parameterized by ¢. The

estimator é’) is the solution to the score equations
n
=n! Z T(r;, zi; ), (3.3)
i=1

where

r—m(xz;¢)  On(x; d)
m(z; )1 —7(z; )] 0¢'

Estimation of parameter 6 then involves inverse probability weighting of the com-

T(r,x;¢) =

plete cases with the estimated response probabilities 7(x;; é’)) Specifically, an IPW

estimator éipw is obtained by solving:

0= nileipw(riayiawi;oacz') ) (34)

i=1
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where

Uipo(r,y,2:0,¢) = ro ' (z; 9)U (y, x; 9). (3.5)

Large sample properties of 9Z-pw are well established, see for example, Rotnitzky and
Robins (1997) and Rotnitzky et al. (1998), and are summarized as follows:

Theorem 3.1. Given the notation and assumptions above, under the regularity con-

ditions given in Section 3.6, 9ipw 18 a consistent estimator of @ and satisfies:
020w — 00) ~ N(0,Z,0) , (3.6)

where B
Yipw =T {Var(Uipw) — A[Var(T)} A’} |

and T' = [—E(@U/@O')]fl, A= —E(@Uipw/aqb’), all evaluated at the true param-
eter values 0y, ¢y and U, T' and Uy, are short forms of the estimating functions
defined in (2.2), (3.3) and (5.4).

3.1.3 Multiple Imputation

To characterize the data generating process, we assume the response Y depends on
X through the model (2.15) and denote the conditional probability mass function
by f(y | X;m). Let 1° be the complete-case estimator of i obtained by solving the

estimating equations

0= Zris(zi,fci;ma (3.7)
i=1

where S(z,x;n) is the score function defined in (2.19). It is shown in Section 3.3.2
that n° is a consistent estimator of 1. Let 4, = (%1, ..., %i-1))" = Y(xi;7*) and
Jio = 0, ;7 = 1 for all i. The conditional distribution of Y given X = x; can be

estimated by f(y | @;; 7°), which can be re-expressed as
PY =j|z;0%) =% — Yig-1), J=1,...,J.

For unit ¢ with r; = 0, generate an imputed value g; from f(y | x;; 7°). The resulting
imputed data set can be represented by {(r;y; + (1 — 1)y, @;),2 = 1,...,n}. Do this
independently for [ = 1,..., M to create M imputed data files.
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Each imputed data set is analyzed as if they are complete. Specifically, for the [th

data file, an estimator 8% is obtained by solving
0=n! Z{WU(%, 2:0) + (1 — 1)U (i, :: 9)} . (3.8)
i=1
Finally, we take average of all these estimators and estimate 6 with

M
i =M"Y 60, (3.9)
=1

The following theorem summarizes the asymptotic properties of émi, first proved by
Robins and Wang (2000). We present the details of the proof in Section 3.6.

Theorem 3.2. Let

M
Umi(T7 Y, I 07,'7) = TU(ya T, 0) + (1 - T)M_l Z U(gla €T 0) ) (310)

=1

where the §;’s are independent draws from f(y | &;m). Under the reqularity conditions

giwen in Section 3.0, 6.,i is a consistent estimator of 0 for any M > 0. Furthermore,
n'?(0,,; — 0y) ~ N(0,%,,), (3.11)

where
S = TVar{Up + kI RS 7',

and T = [—E(@U/@O’)rl, K= E[(l—R)US’], Iyps = —E[R&S’/@n’}, all evaluated
at Oy, ny and U, U,,;, S are shortened expression for the functions defined in (2.2),
(3.10) and (2.19).
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3.2 Fully Efficient Fractional Imputation

3.2.1 Fractional Imputation Procedure

Let 0 fi,e be the solution to the following estimating equations:

0=n") {riU(yi, 2;0) + (L— )M U (ju, x5 9)} , (3.12)

i=1 =1

then from the proof of Theorem 3.2, it can be shown that 0 tie 1s asymptotically

equivalent to é,m in the sense that

A

nl/Q(éfi,e — Hmz) = 0p(1> .

See Section 3.6 for details. The estimator 6 fi.e 18 proposed by Fay (1996) and is known
as the fractional imputation estimator with equal weights. From (3.12), we clearly
see that each unit (y;, ;) with r; = 0 is imputed by a cluster {(gil, xz;),l=1,..., M}
with members of the cluster receiving a fractional weight w; = 1/M. The fractional
weights should satisfy Zf\;jl wy = 1, but they are not necessarily equal. Compared
with multiple imputation, fractional imputation provides an extra degree of freedom
so that we are able to impute the missing observations not only by choosing plausible

values but also by assigning proper fractional weights.

Data files with missing ordinal responses are ideally suited for fractional imputa-
tion. Let f(y | «;;7°) be the imputation model established in Section 3.1.3. Note
that the variable Y takes J ordinal levels. Instead of drawing random samples from
f(y | ®;; M), a more efficient way of recovering the distributional structure of the
missing y; is to take all possible levels as imputed values and then to assign appro-
priate fractional weights. Specifically, we create a single complete data set by the
following steps: if r; = 1, unit ¢ stays unchanged; otherwise, we replicate the unit J
times and fill in J deterministic imputed values y;; = j for j = 1,...,J, with the

fractional weights given by
W5 = P(Y =] | fvi;’f?cc) = ’%j _'?i(jfl) , J=1,...,J. (3-13)
We will use the notation w;; = w;(x;; ) to emphasize the dependance of w;; on j,
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Table 3.1: A Simple Example of a Fractionally Imputed Data Set with J = 3 and
n = 4 (the column e} indicates which original observation the unit corresponds to)

€; Ty (A T T35 T t w;
1 1 hn T11 T12 13 1 1
2 0 1 To1 T2 T23 2 W1
2 0 Ta1 22 T23 3 Wa2
2 0 3 T21 X22 T3 4 Wa3
3 1 Y3 31 T32 33 5 1
4 0 1 Ta1 L42 T43 6 W41
4 0 T4 T42 43 7 W42
4 0 3 Ta1 T42 T43 8 Wy3

x; and n°. It is apparent that 2}721 w;j = 1. The proposed fractional imputation
procedure is fully efficient, in the sense that it does not introduce additional variations.
Let the resulting data set be O* = {(Ti*, yit et w), i =1, ... ,n*}, where n* is the
size of the imputed data set. It is understood that for units with r;* = 1, (y;*, ;")
are the actually observed values with w;* = 1, while for units with r;* = 0, (y;*, ;")
comprises an imputed value for the missing Y and a duplicated value for the observed
X with w;* being the fractional weight. The column {rj, 1 =1,... ,n*} is only
needed when we construct the complete data set and can be hidden for confidentiality
concerns when the data is released for public use. Table 3.1 shows a simple example
of a fractionally imputed data set, where the original data set involves an ordinal
response with J = 3 levels and has n = 4 observations with missing responses in the

second and fourth observation.

3.2.2 Point Estimation

The enlarged data file can be analyzed by standard tools with minor modifications to
incorporate the weights. In fact, most existing packages allow users to specify a weight

for each observation. The subsequent estimator éfi of @ based on the fractionally
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imputed data set can be obtained by solving:

0—{ ;wi*}l ;wi*U(yﬁ, 2:%;6). (3.14)

Or equivalently in the form of the “truly observed” data:
n J
0=n">" {riU(yi, x;;0) + (1— 1) > wi@s AU (j, @3 9)} . (3.15)
i=1 j=1

From the above definition, 0 i 1s a “two-step” estimator based on 7). The asymptotic
properties of @ i can be derived by viewing (é i, M) as the solution to the following

joint estimating equations:
0= n_l Z Ufi(riu Yi, T4, 07 T’) )
i=1
0=n"Y riS(zizin), (3.16)
i=1
where
J
Usi(r,y,®;0,m) = U (y,2;0) + (1 — 1) > _w;(a;n)U(r, x;0),
j=1

and S(z,z;n) is defined in (2.19). We show that both functions in the above estimat-
ing equations are unbiased. By the MAR assumption and the definition of S(z, x;n)

E[RS(Z, X :m,)] = B{E(R| X)E[S(Z,X;n,) | X] }
—0,
and
B[U(R.Y, X;0,n,)] = B{ E[U (R, Y, X:0,m0) | X] |
- E{E(R | X)E[U(Y, X;0) | X]
+[1- E(R| X)|E[U(Y,X;0) | X]}

— E[U(Y,X;9)], (3.17)
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therefore, E[Uf,-(R,Y, X; 90,170)} = 0. By applying Theorem 2.1 to the joint esti-
mating equations, the asymptotic properties of 6 i are derived as follows. See Section
3.6 for the details of the proof.

Theorem 3.3. Under the reqularity conditions given in Section 3.6, the fractional

imputation estimator éfi 1s consistent and satisfies
n'?(0s; — 0y) ~ N(0,54,), (3.18)

where

= TVCZT{Ufi + &Io_biRS}T’,

evaluated at (09,m,), T, k& and I are defined in Theorem 3.2.

To compare the efficiency of estimators based on fractional imputation and multi-
ple imputation, we note that the middle term of 3,,; in Theorem 3.2 can be decom-

posed by conditioning on the observed variable (R, Yops, X ):
Var{U,m- + nl,;;Rs}
~Var{ B[U, + KI\RS | R Yoo, X} + E{Var[Uyi + KI,LRS | R Y, X] }

- Var{E[Umi | R, Yope, X| + n];b;Rs} + E{Var (Ui | R, Yipe, X }

where the second equation holds because HI;ERS is a function of (R, Y,s, X). Let
V1 and V5 denote the first and second term in the above decomposition. When

evaluated at (68g,n,), it is easy to check that
E[Uml ’ R7 nbsa X] = UfZ<R7 }/7 X7 007 770) )

and it follows that V; = Var{U it mI;)iRS} is the middle term of 5. A further
look into V5 reveals that

V, = M*lE{vm[u — R)U | R, Yo, X] }

which is positive-definite for finite M and vanishes as M — oo.

Proposition 3.2.1. Estimators based on the proposed fractional imputation is more

efficient than the type-B multiple imputation estimators for any given M. When the

30



number of imputations M goes to infinity, they are asymptotically equivalent.

The relation between the MI estimator é,m and the FI estimator 6 i can also be
established as follows. Note that 6,,; is asymptotically equivalent to 0 fi,e defined in
(3.12). The second term in (3.12) is given by (1 — )M~ S2F U (ju, @; 8), where
the g;’s are random samples drawn from f(y | &;; 7°). It can be viewed as a sample
mean of M observations and hence converges in probability to (1 — ;) E[U(Y, x;; 0) |
;N = Z}]=1 wi(x;; ) U (j, z;;0) as M — oo. In other words, our proposed FI

estimator corresponds to the MI estimator with M = oo.

3.2.3 Variance Estimation

Following the idea in Robins and Wang (2000), we can estimate the variance of 8 ;
by expanding the 3¢; in Theorem 3.3 and then substituting sample moments based

on the imputed data set for population moments. Note that
VaT{Ufz + Kl b;RS} [Uf?f] Kl +E[UszS/} g +n10b§E[RSU’ ]
A consistent variance estimator for 6 i 1s given by

V= n‘li-{ﬁ)l + RV 4+ 3,050 %+ kI biz’}

I% = 7’),71 Z(l — ’I"ﬁ)’(l)ﬁU(yl*, azl*, 9fl-)S’(zi*, .’Bl*, ,f’cc) y

< — * * *. 0 2 — *,
=0 (U@ a5 000)]7 T = —n 1sz Za .S (2", @A),
n*

Sy =0 Y w U @058 (210, w50

i=1

and z}’s are the cumulative indicator vectors for y;* in the imputed data set, simi-

larly to z; defined in Section 2.4.2. The 1% A is known as the linearization variance
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estimators for imputed data sets (Kim and Rao 2009).

The linearization approach, however, is usually not appropriate for public use data
files, because it typically requires full access to the information used for imputation,
including the response indicators r; which are often suppressed for confidentiality
considerations, and all the covariates ax;, even if the subsequent analysis only involves
part of them (see Section 3.3.3). In addition, the linearization variance estimators

cannot be conveniently calculated from the imputed data set with existing softwares.

In such cases, the resampling methods (Rao and Shao 1992; Efron 1994) become
an attractive alternative, especially combined with the unique feature of the proposed
fractional imputation, namely, each incomplete observation is imputed by the same set
of units whether it is in the original data set or the resampled ones, and the resampling
variation is reflected through the weights only. Consequently, variance estimation can
be done through the use of additional columns of replication weights. We complete our
proposed method by introducing the procedure for creating these replication weights,
using the bootstrap method as an example. For ease of illustration, we add an index
e; = 1 to the ith observation in the original data set, for ¢ = 1,...,n. These indices
are either unchanged or replicated following the proposed procedure and are denoted
by {e;‘, i=1,... ,n*} in the imputed data set (see Table 3.1).

1. Draw a bootstrap sample O®) = { e; , Z ,yl , Eb)),i = 1,...,77,} WITH

replacement from the original data, keeping all the missing values.

2. Treat the bootstrap sample as a real data set and apply the proposed frac-
tional imputation procedure, that is, re-estimate the parameter 1 with ob-
served units in O®, then calculate the fractional weights of imputed units
with the updated estimates of 1. Let the resulting data set be denoted by
O*0) — {(e:(b),rf(b),y%(b) m’f‘(b)7wf“(b))’ i=1,... ’n*(b)}'

K3 ? 3 3

3. Re-express O*®) with units in O* and a new set of weights {w;‘(">, 1=1,... ,n*},
where w*“’) = 0, if the original observation indicated by e is not selected in O®);
and w*(b Zles Y otherwise, where S(e ={l]le{1,....n*®}, ef(b)

e and yl =y’ }
4. Repeat STEP 1 - 3 B times and obtain B columns of replication weights
@i i=1,... 0} forb=1,...,B.
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5. Finally, the fractionally imputed data set with replication weights is given by

C_) = {(yi*vmi*vwi*aw:(l)y o ,w;(B)), 1= ]., . ,TL*} .
Sometimes, the data set O is only partially released for public access with some

variables suppressed, usually for confidentiality considerations.

Note that STEP 3 is not applicable to multiple imputation, because for each
bootstrap sample, the estimated imputation parameter 1° (or the posterior distri-
bution if the Bayesian approach is used) has changed and the imputed values are
re-generated and are typically different from the imputed values drawn based on the

original sample.

With the provided data set, the data users first apply the desired complete-data

analysis to units in O weighted by w;* to obtain a point estimator é, then simply

repeat the same standard analysis B times with the replication weights w; ®) and

obtain an estimate 8% for b = 1,..., B. The variance of 6 can be estimated by
B —
V=B") (6" -0), (3.19)
b=1

where § = B! Zle o0, Rigorous proof of the consistency of V 5 requires careful
examination of complicated conditions, which is beyond the scope of this thesis. In
Section 3.6, we sketch the key idea underlying the proof the validity of the boot-
strap variance estimator without going too deep into the technical details. Replica-
tion weights have been widely used in survey sampling to facilitate inferences under
complex designs and many softwares already have the ability to incorporate them

automatically.

3.3 Subsequent Analyses by the Data Users

3.3.1 Estimation of the Category Probabilities

Let p = (p1,...,ps_1) where p; = P(Y < j) are the unconditional cumulative
probabilities. Let pg = 0 and p; = 1. Estimation of the category probabilities, i.e.,
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P(Y =j) for 5 = 1,...,J, is equivalent to the estimation of p since P(Y = j) =
pj — pj—1. With the definition of the cumulative indicator vector Z from Section
2.4.2, we have F(Z) = p. In other words, we are interested in estimating the mean
response of the indicator vector. Let p, denote the true value of p. In this case, the

estimating function defining the parameter of interest is

Uy(2;p) =2 —p. (3.20)

The CCA estimator

The CCA estimator p° of p is defined as the solution to

n n

0=n" Y rU(zip) =n' Y iz - p).

i=1 =1

and is given by
e i1 Ti%i
o Siarin
D i T
Noting that
E[R(Z - py)] = E{n(X)[E(Z | X) - py]} ,

we have E[RU ,(Z;p,)] # 0 unless 7(X) is a constant or E(Z | X) = E(Z). In
other words, the CCA estimator p is not consistent for p under the MAR assump-
tion unless the responses are MCAR or the response variable is independent of the

covariates.
The IPW estimator

The IPW estimator pP* of p is defined as the solution to
0= n_IZUipw(Tiaziymi;pv QA,)) ’ (321)
i=1

where Uiy (7, 2, @;p, ¢) = 77" (2;0)U,(z;p) and ¢ is the solution to (3.3). The

estimator is given by



Asymptotic results for p?¥ follow directly from Theorem 3.1.
The MI estimator

Let {(ryy; + (1 — )G, x;),i = 1,...,n}, L = 1,..., M be the M imputed data
files, where g is generated from f(y | x;; ) as described in Section 3.1.3. Let z;
and z; be the cumulative indicators for y; and ;;, respectively. The MI estimator of

p is computed as
M

where p' is the solution to the estimating equations

0=n"" Z{mUp(z,-; p)+ (1 - r)U,(Zu; p)} . (3.22)

=1

The MI estimator can be alternatively written as

M
rizi + (1 _Tz‘)M_lzgil] ,
=1

which is exactly the same as the fractional imputation estimator with equal weights
defined in (3.12).

n

ﬁmi _ n—l Z

=1

The FI estimator

The FI estimator p/* of p based on the proposed procedure is the solution to

0=n" Z Uyi(ri, zi, i, p,0°) (3.23)

=1

where Uy;(r,z,z;p,m) = rU,y(z;p) + (1 — 1) ijl wj(z;n)Upy(c;;p) and c¢; is the

cumulative indicator of level j for 7 =1,...,J. The estimator can be written as

J

=n" E iz + 1—7’25 zr;z,

Proposition 3.3.1. Suppose that the response probability model (3.2) and the impu-

tation model (2.15) are correctly specified and assume that the responses are missing-
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at-random. For estimating the mean responses,

(1) The CCA estimator is not consistent unless the responses are missing com-
pletely at random (MCAR) or the response variable is independent of all the
covariates, whereas the IPW estimator, the MI estimator and the FI estimator

are all consistent.

(2) The FI estimator is equivalent to the MI estimator with M = +oo and hence is
more efficient than the MI estimator for a finite M.

There is no clear-cut comparison in efficiency between the IPW estimator and the
FI estimator, since the two estimators involve two different models: the MDP model
and the DGP model. Our limited simulation results presented in Section 3.5 seem to

indicate that the FI estimator has better efficiency.

3.3.2 Regression Analysis: The First Scenario

We now turn our attention to regression analysis where the objective of the data user
is to establish associations between the response variable Y and a set of covariates V.
In this section we consider the first scenario where V- = X, i.e., all covariates used for
imputation are included in the subsequent regression analysis. This is often the case
when no sensitive or confidential information is involved in the imputation process
so that the whole data set is accessible to the data users and the user is interested
in the relations between the response and all the covariates, for example, when one
conducts initial exploration of the data file to have an overview of the dependence

structure.

Assume the data user imposes a model of form (2.15) on the response against
X, often called the analysis model and we denote the parameters in the model by
0 to distinguish them from the n in the model used by the data file creator (See
Section 3.1.3), which is known as the imputation model. For these two models to
be “compatible”, in the current scenario, they are essentially the same, that is, they
share a common score function S(z,x;n) defined in (2.19). We will elaborate on
the “model compatibility” in Section 3.4. Let m, and 6, be the true values of the

parameters. Following the above discussion, 1, = 6y and the estimating function

36



defining the parameters of interest is
UY(z,2;0) = S(z,z:0), (3.24)

where S(z,z;0) is defined in (2.19).
The CCA estimator

The CCA estimator 8 of  is the solution to

n 'y r;8(zi,x;0) =0, (3.25)

=1

where

S(z,2;0) = D(x;0)B(x;0){z — v(x;0) } .

Note that 8% is the same as the /1 in Section 3.1.3, which is used for multiple
and fractional imputation. It turns out that the CCA estimator for the regression
coefficients is a valid and efficient estimator under the MAR assumption. In fact, if
the separability condition discussed in Molenberghs and Kenward (2007) holds, 0% is
the maximum observed likelihood estimator. The consistency of the estimator follows

from
E|RS(Z,X:60)| = E|n(X)D(X;00)B(X:0){ E(Z | X) ~ 7(X;60)}| = 0.

Asymptotic variance can be derived by Theorem 2.1. Efficiency comparisons between

6°° and other alternative estimators are given in Proposition 3.3.2.
The IPW estimator

Under the MAR assumption, it is mandatory to use all available covariates X for
the response probability model such as (3.2). With ¢ obtained by solving (3.3) the
IPW estimator 87" of @ is the solution to

i=1
where
® . T W gy — "
Uzpw(r,z,a:,e,(ﬁ) s )U (z,2;0) 7T<m;¢)5(z,a:,0),



The IPW estimator 87" is still consistent, however, it is less efficient than the CCA

estimator as shown in Proposition 3.3.2.
The MI estimator

The multiple imputation estimator of @ with M imputed data sets is computed

M
0" =M "0,
=1

as

where él is the solution to
-l Z{riS(zi, z:;0) + (1 — 1) S (24, m:; 0)} —0, (3.27)
i=1

and 2;’s are the derived cumulative indicators for the random draws g;’s from f(y |
x;;1°). The asymptotic variance presented in Proposition 3.3.2 is based on Theorem

3.2 and properties of the score function S(z,x; ).
The FI estimator

The FI estimator 7% of @ is the solution to

n”! Z Uﬁ) (ri,zi,2::6,7%) =0, (3.28)
i=1
where
J
U;z)(rzmen)—rS(sz 1—TZ S(cj,z;0),

and w;(x;m) is defined after equation (3.13). The asymptotic variance can be derived

from Theorem 3.3. Alternatively, noting that

Zw] x;n c],wl,ecc) = D(af:“@cC a:l,OCC {Zw] x;N)e; 'y(a:l-;écc)}

=0,
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since N° = 0, we have

n! Z U}?(n, Ziy Li; éccv n“) = n! ZTiS(Zi, Li; écc) =0,

i=1 i=1

which implies that the estimator based on the fractionally imputed data set is the

same as the CCA estimator.

Proposition 3.3.2. Suppose that the response probability model (3.2) is correctly

specified and the responses are missing-at-random. Suppose also that the imputation

procedure and the main analysis are based on the same correct regression model. For

estimating the regression coefficients 0 in the analysis model,

(1)

(2)

(3)

(4)

The CCA estimator, the IPW estimator, the MI estimator and the FI estimator

are all consistent.

The CCA estimator and the FI estimator are equivalent and hence are equally
efficient. Both are generally more efficient than the IPW estimator and the MI

estimator with a finite M .

When M — oo, the MI estimator becomes equivalent to the CCA estimator and
the FI estimator. The IPW estimator and the CCA estimator are equivalent
under MCAR.

The asymptotic variances (AV) of the CCA, IPW, MI and FI estimators are

given respectively by

AV (6<) = AV (87') = n 7',

obs

AV (07) = n 1) E[fl(X; $,)S(Z, X ; 90)®2] Ik

com com ?

AV (") = 07 {13+ M T [ — L] 2}

where lom = E[—08(Z,X;0)/00'] and 14, = E[ROS(Z,X;0)/06'], both
evaluated at @y, are often respectively referred to as the complete and the ob-

served information matrix.

Proof. Results on consistency follow from discussions above. The asymptotic vari-

ance formulas can be derived by applying theorems under the general settings. For

39



efficiency comparisons, we first note that, by the alternative representation of the

information matrices,

Loom = E[S(80)°] = Cov{"/*(X: )8 (60), 7 *(X: ¢)S(60) | .
Lops = B[RS(60)°?] = Var{="/(X;¢,)S(60) }
B[r (X5 60)S(00)°] = Var{r""2(X; $,)S(80)} .

where S(6y) is the abbreviated expression for S(z,x;6y). By applying the matrix
form of the Cauchy-Schwarz Inequality (Tripathi 1999), we have

e 2 T B[ (X:60)S(00)7] } Lo

The equation holds if and only if 7(X;¢,) is a constant, i.e., the responses are
MCAR. It follows that the CCA estimator is more efficient than the IPW estimator
under general MAR. The MI estimator is obviously less efficient than the CCA and
the FI estimators, since the second term in AV(émi) is positive definite for any finite
M. O

3.3.3 Regression Analysis: The Second Scenario

We now consider a practically important scenario in regression analysis, when the
data user only includes in the analysis model a subset of covariates used for impu-
tation. This could be the case, for instance, when the user has a specific scientific
objective which requires exploration on how the responses are associated with spe-
cific covariates, or when the data file creator uses some confidential information in
the imputation procedure and that information is concealed thereafter and hence

inaccessible to the user in the public data file.

Let X = (V' 8'), where X are the covariates in the imputation model and V
are the covariates in the analysis model. Both models are assumed to follow the
general form (2.15). To avoid any confusion on notation, we let @ be the parameters
in the analysis model and D, B, v and S be the corresponding functions defined in
(2.18) and (2.19). The parameters in the imputation model are denoted by 1 and the
corresponding functions by D*, B*, v* and S*. The focus is on statistical inferences

for 8. Let 6y be the true value of the parameters 6. In this case, the estimating
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function defining the parameters of interest is

U%(z,v;0) = S(z,v:;0). (3.29)

The CCA estimator

The CCA estimator 8 is the solution to the estimating equations
n
0= n_l ZTZ‘ S(Zi,’Ui;e) s
i=1

where

S(z,v;0) = D(v;0)B(v;0){z — v(v;0)}, (3.30)

with the forms of D(v;0) and B(v; 6) similarly specified in (2.18). To see the validity
of the CCA estimator, we note that, by the MAR assumption, the nonresponse indi-
cator variable R and the cumulative indicator variable Z derived from the response

are conditionally independent given ALL the X variables. It follows that
E [R S(Z,V; 00)} —F [W(X)D(V; 00)B(V:0){E(Z | X) - E(Z|V) }} .

In general, E[RS(Z,V;0,)] # 0 unless the response variable and the not-in-the-
model covariates S are independent given X. In the latter case we have F (Z | X ) =
E(Z | V) and E[RS(Z,V;86,)] = 0. In fact, if this is the case, the problem reduces
to the first scenario. Otherwise, the CCA estimator for the regression coefficients is

invalid under the current setting.

The IPW estimator

The IPW estimator 8% of @ is the solution to

0= ZUéiL(riazivmiyvi;eaé)v (331)
i=1
where
U (r,z,x,v;0, ¢) = ! S(z,v;0).
pS(]/ ) ) ) ) ) /Tr(w; ¢) ) )

The estimate (}b is the solution to the estimating equations specified by (3.3). The data
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file creator uses all the covariates X when creating the inverse-probability weights as

required by the MAR assumption. Asymptotic results are derived from Theorem 3.1.

The MI estimator

The MI estimator 8™ is computed as
M
0" =M 6,
I=1

where 0, is the solution to

n

0= n_l Z{TiS(Zi, Vi, 0) + (1 — ’I”Z')S(,%il, Vi, 0)} s

i=1

(3.32)

and z;’s are the derived cumulative indicators for the random draws g;’s from f(y |

x;;N°). Here n° solves the following estimating equations based on the imputation

model

0=n"! Z riS*(zi, ;M) .
i=1

The FI estimator

The FI estimator 7% is defined as the solution to
0= n_l Z Ugfi)(ru Zi, L, Uy 0, ’f]cc> )
i=1
where

J
U (r,z,2,0:0,m) =rS(z,v:0) + (1—1) > w;(x;n)S(c;,v:0)

J=1

with 7° obtained from (3.33) and
wj(x;m) =75 (x;m) — 751 (M)

being the fractional weights based on the imputation model involving X.
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Proposition 3.3.3. Suppose that the response probability model and the imputation
model are built using all available covariates, and assume that the responses are miss-
ing at random. For estimating the regression coefficients 0 in the analysis model

inwvolving a set of selected covariates,

(1) The CCA estimator is inconsistent unless the response variable is independent

of covariates not included in the analysis model given those in the model.

(2) The IPW estimator, the MI estimator and the FI estimator are all consistent

under the assumed response probability model and the imputation model.

(8) The FI estimator is equivalent to the MI estimator when M = +oo and hence
is more efficient than the MI estimator for a fixed M .

3.4 A Discussion on Model Compatibility

When the subsequent analysis conducted by the data user is model-free, for example,
the estimation of the category probabilities or nonparametric regression, the validity of
the analysis only relies on the correct specification of the imputation model. However,
when the data user also posits an analysis model on the data, the “compatibility” issue
would arise. Specifically, the analysis model and imputation model have to be correct
simultaneously, which cannot always be taken as granted because they are imposed by
two disconnected entities but are internally related. We give an example of compatible

analysis and imputation models under the second scenario of regression analysis.

Suppose the data file creator assumes a cumulative link model of the form (2.16)
with the probit link function for response Y against X. Then by the latent variable

interpretation discussed in Section 2.4.3, there exits a latent variable L such that
L|X ~N(0,8X).
Noting that X = (V',S")’, we re-write the above expression as

L|V,S~N(0,8,V +BS),
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where 3, and 3, are components of 3 corresponding to V' and §. We further assume
that S depends linearly on V' through the model

S|V ~N(yy+v,V.,%).
It can be shown that
L|V ~ N(Bywo+ BV + BV, 1+ B,58,).

This implies that if the data user also imposes a cumulation link model defined in
(2.16) with the probit link function on Y against V', the analysis model and the

imputation model are compatible.

Compatibility between the imputation procedure and the subsequent analyses is
a common issue for all imputation-based approaches, including multiple imputation
and fractional imputation. For data creators, it is preferable to build a flexible impu-
tation model involving all available information and possible interaction terms. Model
selection tools can be used if necessary. For data users, it is essential to perform some
preliminary goodness-of-fit analysis with the imputed data set to choose a plausible
analysis model that fits the data well. As an additional note, the “congeniality” con-
dition proposed by Meng (1994) for Rubin’s variance estimator to be valid is much
stronger than the “compatibility” we discussed here. In the first place, it also requires
the analysis model to be compatible with the imputation model, and moreover, it

places restrictions on the estimation techniques used to fit the analysis model.

3.5 Simulation Studies

We conduct three simulation studies to evaluate the finite sample performance of the
estimators, corresponding to the three inferential problems we discussed in Section
3.3.

In the first study, we consider an ordinal response variable Y with three categories
and two covariates: a continuous X; ~ Exp(l) and a discrete Xy ~ Bernoulli(0.5).
The ordinal response Y follows the cumulative link model of the form (2.16) and the
response probability follows a logistic model. The model parameters ¢ in the response

probability model are chosen so that the average response rate E(R) is at a designated
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Table 3.2: Absolute Relative Bias (%) and Root Mean Squared Error (x1072) of
Different Estimators of py = P(Y <1)

RR  SS COMP CCA IPW MI(1) MI(5) MI(10) FI

85% 500  ARB 01 127 00 01 0.1 0.1 0.1
RMSE (1.9) (37) (22) (23) (220 (22) (22)

200 ARB 03 124 02 05 05 04 04
RMSE (3.0) (45) (33) (35) (34) (33) (3.3)

5% 500 ARB — 7.2 0.1 0.1 0.2 0.2 0.2
RMSE  —  (29) (23) (24) (23) (22) (22

200 ARB — 76 03 05 04 04 04
RMSE  —  (40) (35) (3.6) (35) (34) (34)

50% 500 ARB — 17.8 0.4 0.3 0.1 0.1 0.2
RMSE  —  (54) (27) (25) (24) (24) (24)

200 ARB — 175 07 04 03 03 02
RMSE  —  (64) (41) (40) (37 (37 (3.6

level. For the MI estimator, we include results for M = 1,5 and 10. The simulated
absolute relative bias (ARB, in %) and the root mean square error (RMSE, multiplied
by 10?) for three levels of F(R) at 85%, 75% and 50% and two different sample sizes
n at 500 and 200, based on 2000 simulation samples, are reported in Table 3.2 for
estimating the first component of p. The table also includes results on the full sample
estimator denoted by “COMP” with no missing values. The simulation results provide
empirical evidence on the theoretical development in Sections 3.3. In particular, the
CCA estimator is inconsistent, with larger bias corresponding to further departures
from the MCAR assumption. The IPW estimator and the MI estimator seem to all
perform well, and the FI estimator performs the best among all of them. The second
part of the study involves estimating asymptotic variances of consistent estimators
and constructing confidence intervals. For the IPW and MI method, results from
Theorem 3.1 and Theorem 3.2 are used to estimate the asymptotic variances; for the

proposed FI method, both the linearization approach and the resampling approach
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Table 3.3: Absolute Relative Bias (%) of Variance Estimators for p; = P(Y < 1)

RR 5SS IPW MI(1) MI(5) MI(10) FI(L) FI(R)
85% 200 2.1 2.5 2.0 2.4 1.9 2.1
200 3.0 2.0 2.9 3.4 3.6 3.6
5% 200 1.7 5.0 2.1 2.5 2.9 3.1
200 2.6 4.2 3.3 3.4 3.6 3.5
50% 200 8.7 0.6 1.7 1.9 1.7 2.0
200 5.9 2.0 4.9 4.5 4.3 4.1

are considered, denoted by “FI(L)” and “FI(R)”, respectively. For the resampling
approach, the bootstrap method is used with 100 bootstrap replications for each
simulated sample. Table 3.3 shows the ARB (in %) of different variance estimators
and Table 3.4 contains the coverage probability (CP) and average length (AL) of 95%
confidence intervals constructed by different methods. All variance estimators have
a reasonably small ARB (less than 10%) and are thus consistent. The IPW, the MI
and the FI all produce confidence intervals with a CP close to the nominal 95%; the
proposed FI method using either the linearization or resampling variance estimators
has the shortest AL among others.

For the second study, the settings are identical to those in the first one, but
the focus is on the regression coefficients @ = (aq, ag, f1,32)’. Table 3.5 presents
the simulation results of different estimators of the parameter 3; under three levels
of nonresponse rate and two different sample sizes. The gold standard full sample
estimator “COMP” is also included for comparison. All the absolute relative biases
are smaller than 4% except for cases where F(R) = 50% and n = 200. The IPW
estimator and the MI estimator with M = 1 have the largest biases. The CCA
estimator and the FI estimator have almost identical performances, which is in line
with the theoretical results. Table 3.6 and Table 3.7 report results for the variance
estimators and confidence intervals. For the CCA, the IPW and the MI, variance
estimators are based on results in Proposition 3.3.2. We observe that the resampling

variance estimators for the FI method have relatively large ARBs for the small sample
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Table 3.4: Coverage Probability (%) and Average Length (x1072) of 95% Confidence
Intervals for py = P(Y < 1)

RR SS IPW MI(1) MI(5) MI(10) FI(L) FI(R)

8% 500 CP 955 951 953 953 952 948
AL (84) (88) (84) (84) (83) (83)

200 CP 943 943 948 947 947 944

AL (132) (13.9) (13.3) (13.3) (13.2) (13.2)

5% 500 CP 957 947 950 950 947 946
AL (88) (92) (87) (87 (86) (8.6)

200 CP 946 945 948 949 952 047

AL (13.9) (145) (138) (13.7) (13.6) (13.6)

50% 500 CP 943 942 950 948 948 945
AL (9.9) (9.9 (93)  (93)  (9.2) (9.1)

200 CP 944 942 946 948 949  95.0

AL (153) (157) (148) (14.7) (14.6) (14.5)

size (n = 200), but the biases are still within acceptable range (less than 15%). All
four methods have good coverage probabilities with the FI method using linearization

variance estimators having the shortest average length.

In the third study, in addition to the two covariates (Xi, X5), we now include
a third covariate X3 which depends on the other two covariates: X3 = 0.5 — X; +
Xy + €, where € ~ N(0,2). Both the imputation model and the analysis model
are assumed to follow (2.16) with the probit link. The imputation model and the
propensity scores involve all three covariates, while the analysis model involves only
the first two covariates and has four regression coefficients: 8 = («y, ag, 51, 52)'. The
ordinal response Y is generated from the analysis model. We simulated a trivial
case where Y is generated independent of e. Table 3.8 shows the ARB and RMSE
of the CCA estimator for i in this trivial case and it is apparent that the CCA

method is consistent which confirms our conclusion that this problem reduces to the
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Table 3.5: Absolute Relative Bias (%) and Root Mean Squared Error (x1072) of
Different Estimators of 51 (First Scenario)

RR S COMP CCA IPW MI(1) MI(5) MI(10)  FI

85% 500 ARB 1.2 14 14 16 14 1.4 1.4
RMSE (14.8) (16.2) (16.3) (17.2) (16.4) (16.3) (16.2)

200 ARB 19 23 23 26 23 23 23
RMSE (22.8) (25.5) (25.7) (27.2) (25.9) (25.7) (25.5)

75% 500 ARB — 15 16 18 16 1.6 1.6
RMSE  —  (17.5) (17.6) (19.2) (17.9) (17.6) (17.5)

200 ARB — 26 27 34 28 27 26
RMSE  —  (28.0) (28.3) (30.8) (28.7) (28.3) (28.0)

50% 500 ARB — 18 25 23 19 1.8 1.8
RMSE — —  (22.0) (23.9) (24.4) (22.5) (222) (22.0)

200 ARB — 37 54 50 39 39 37
RMSE  —  (36.1) (38.9) (40.4) (37.2) (36.8) (36.1)

one in the second study if the ordinal response and the not-in-the-model covariate
are conditionally independent. In the non-trivial case where Y depends on ¢, results
on (; under three nonresponse rates and two sample sizes based on 2000 simulated
samples are presented in Table 3.9. Major observations can be summarized as follows:
(i) The CCA estimator has non-negligible biases when E(R) = 0.75 and huge biases
when E(R) = 0.50; (ii) The IPW estimator does not perform well for n = 200 or
E(R) = 0.50; (iii) The MI estimator performs well for M = 5 and 10; (iv) The FI
estimator performs the best among all methods. Table 3.10 contains the ARBs of
variance estimators and Table 3.11 covers the results for the 95% confidence interval.
We observe that the IPW and MI with M = 1, although theoretically justified,
do not perform well in practice with lower-than-normal CP and long AL, especially
when E(R) = 0.5. On the other hand, the MI with M = 5 and 10 and the proposed
FI with both the linearization and bootstrap variance estimators have satisfactory

performances.
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Table 3.6: Absolute Relative Bias (%) of Different Variance Estimators for f; (First
Scenario)

RR SS CCA IPW MI(1) MI(5) MI(10) FI(L) FI(R)
85% 500 3.9 4.2 2.5 3.1 3.7 3.9 0.1
200 1.2 0.7 1.4 0.4 0.6 1.2 13.4
75% 500 3.9 4.0 4.1 4.1 3.5 3.9 0.4
200 1.9 2.3 0.2 2.4 1.7 1.9 12.0
50% 500 5.2 3.2 3.5 4.5 4.9 5.2 0.7
200 5.2  11.2 2.2 0.6 5.8 5.2 14.0

Table 3.7: Coverage Probability (%) and Average Length of 95% Confidence Intervals
for B, (First Scenario)

RR  SS CCA  IPW MI(1) MI(5) MI(10) FILL) FI(R)

8% 500 CP 950 949 957 951 952 950  95.5
AL (0.61) (0.62) (0.65) (0.62) (0.62) (0.61) (0.62)

200 CP 957 957 954 960 961 957  96.3

AL (0.98) (0.99) (1.05) (0.99) (0.99) (0.98) (1.03)

75% 500 CP 956 952 948 952 956 956  94.9
AL (0.66) (0.66) (0.72) (0.67) (0.67) (0.66) (0.67)

200 CP 957 955 960 950 957 957  96.2

AL (1.06) (1.07) (1.17) (1.08) (1.07) (1.06) (1.12)

50% 500 CP 953 958 951 953 949 953  95.1
AL (0.82) (0.93) (0.92) (0.84) (0.93) (0.82) (0.84)

200 CP 957 971 958 957 955 957  96.2

AL (1.34) (1.53) (1.50) (1.37) (1.35) (1.34) (1.45)
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Table 3.8: Absolute Relative Bias (%) and Root Mean Squared Error (x1072) of the
CCA Estimator of 5; when Y and X3 are Conditionally Independent

85% 75% 50%
n=200 n=>500 n=200 n=>500 n=200 n=>500
ARB 3.3 1.5 3.6 1.5 46 2.1
RMSE  (27.1)  (15.8) (29.3)  (17.2) (41.9)  (24.3)

Table 3.9: Absolute Relative Bias (%) and Root Mean Squared Error (x1072) of
Different Estimators of 3; (Second Scenario).

RR  SS COMP CCA IPW MI(1) MI(5) MI(10) FI
85% 500 ARB 09 48 19 11 10 1.0 1.0
RMSE  (14.6) (19.3) (19.7) (17.2) (16.3) (16.2) (16.2)

200 ARB 22 40 23 28 25 24 24
RMSE  (235) (31.1) (25.7) (28.1) (27.1) (26.9) (26.6)

75% 500 ARB — 92 34 14 11 1.1 11
RMSE — (26.1) (24.6) (19.2) (17.9) (17.8) (17.6)

200 ARB — 114 65 34 28 26 26
RMSE — (37.8) (382) (31.4) (29.4) (29.1) (28.8)

50% 500 ARB — 235 131 22 18 1.8 1.7
RMSE — (54.3) (51.2) (26.6) (25.0) (24.8) (24.6)

200 ARB — 270 214 48 38 3.7 3.7
RMSE — (70.1) (74.3) (44.5) (41.7)  (41.1) (40.7)
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Table 3.10: Absolute Relative Bias (%) of Different Variance Estimators for 51 (Sec-
ond Scenario).

RRSS IPW MI(1) MI(5) MI(10) FIL) FI(R)

8% 500 8.3 3.0 3.2 3.7 4.7 0.9
200 0.04 6.1 6.3 6.2 6.1 5.3
75% 500 125 4.1 3.6 4.4 3.8 0.0
200 4.2 3.5 1.8 2.0 1.5 8.7
50% 500  14.5 1.3 0.9 0.8 0.2 1.0
200 7.2 3.1 5.0 6.0 7.2 15.3

Table 3.11: Coverage Probability (%) and Average Length of 95% Confidence Inter-
vals for 81 (Second Scenario).

RR  SS IPW MI(1) MI(5) MI(10) FI(L) FI(R)

8% 500 CP 939 936 939 941 942 943
AL (0.72) (0.65) (0.62) (0.62) (0.61) (0.62)

200 CP 956 932 934 937 940 952

AL (1.17) (1.03) (1.00) (0.99) (0.98) (1.04)

75% 500 CP 929 935 938 940 947 947
AL (0.86) (0.72) (0.68) (0.67) (0.67) (0.68)

200 CP 939 920 936 942 944  95.0

AL (1.36) (1.15) (1.10)  (1.10) (1.09) (1.14)

50% 500 CP 8.7 929 946 950 950 948
AL (1.56) (1.00) (0.96) (0.95) (0.95) (0.95)

200 CP 879 928 946 946 954  95.7

AL (2.25) (1.65) (1.61) (1.60) (1.60) (1.65)
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3.6 Regularity Conditions and Proofs

3.6.1 Regularity Conditions of Theorem 3.1

Define the joint parameter ép = (0',¢')". Let ©, be the joint parameter space of 6
and ﬁp(r,y,a:;ép) = (Uipw(r,y,z;0,¢0),T(r,z;¢)'). The following conditions are
required for the proof of Theorem 3.1.

S1.

S2.

S3.

S4.

S5.

S6.

S7.

S8.

The parameter space O, is compact with (6j, ¢p;)" being an interior point;
E[ﬁp(R, Y, X; ép)] = 0 has a unique root;
f]p(R, Y, X, ép) is continuous at each ép € O, with probability one;

There exists H,(R,Y, X) such that |[U,(R,Y,X;8,)| < H,(R,Y,X) for all
6,, and E[H,(R,Y,X)] < co.

f]p(r, Y, ; ép) is twice continuously differentiable with respect to ép for every

(r,y, @);

The second-order partial derivatives of U (1Y, x; ép) satisfy

U, (ry, x:0,)
06,00,

S 0100(7’, Y, QB)

for some integrable function Upo(r,y,a:) for every é,, in a neighbourhood of
(65, #0)';
E[IU,(R.Y, X; 60, ¢)|I’] < oo;

E[affp(R, Y, X; ép)/c‘?ép} |9p=<05,¢;)’ exists and is non-singular.

3.6.2 Regularity Conditions and Proof of Theorem 3.2

Let Sos(r,y, ;) = rS(z,x;n), where z is the cumulative indicator vector of y. We

assume that S.s(r, y, ;) satisfies conditions S1-S8 in Section 2.5. Therefore, by
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Theorem 2.1, we have
7 =g =n"" Y LiriSi(ng) + op(n” %), (3.35)
i=1

where 7, is the unique root of £ [Sobs(n)] = 0 and is the true parameter value when

the imputation model is correct. Let
U (0,m) = 1rU(yi, zi;0) + (1 — r)U (s, %13 0),

where ; is drawn from f(y | &;;m), then 8 is the solution to

0=n">"U"0,49). (3.36)
=1

Suppose that the imputation model is correct. The imputed values are then asymp-
totically drawn from the true data generating distribution, and thus o® converges in
probability to 8y. To derive the asymptotic variance, we assume that the following
conditions also hold:

S1. Let A;(0,n) = r;U(y;, x;;0)+(1 —n)E[U(}N/, x;; 0) | x;; n}, where the expecta-
tion is taken over Y based on f(y | ;;n), and A(0, 1) = E[A;(0,7m)], where the
expectation is taken over (R, Y,s, X ). Assume 9A(0,7)/90" and OA(6,1n)/0n

exist and are continuous in (6,n).
S2. Let L, p(ny,m,) = n'2|W,(0,1,) — W,(0,n,)| where
W (0,m) =n"Y U"(0,17) - AO,7).
i=1

There exists a positive d such that for any n,,m, in a neighbourhood of n,,

sup|y, -, |<a £n,p(M1, M) = 0 uniformly in 6 as n — oo.

S3. E[|UY(80,m,)]1?] < oo and E[||r:Si(ny)[?] < oo.
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Starting from (3.36), we have

n n

I [ S0 40|
=1
+A0Y,7) +n7 YU (6", my) — ABY, my)
i=1

AL n OA /e
(0 >770)(9(l) —0o) + %(007 ) (N — 1)

. 0
— o (n2) + A(Bo o) +

v LUl -
0D U O0m0) + [0 =5 -(07m0)] (07— 60)

i=1 i=1

oA
— A(60,m) — w(e ,0) (0" — 8))

where 8* — 6y and n* — n,. Noting that, when n = n,, 7;’s are samples from

f(y | &i;my) just like the original responses y;, hence

—1 7 9* E 9
90 ( 7”0) |: 90 ( 0>:| :

=1

From the above discussion:
aU ) N - aA -~ CC —
{ E[5g (60)] }(9(1) —0y) =" S U (60, mp) + %(00, 7o) (A = 170) + 0 (12 .

By substituting (3.35), we have

oA
00 6y = ra S {000 ) + GO0 )l (07 35
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Now we consider OA(6y,mn,)/0n. Note that only the second term in A;(8,n) involves
7, so by the definition of A(6,n), we have,

OA

(000 = / (1- r)% / U (5, 2;00) /(3 | :m)dj dF (r, yops, @)

. o . -
Z/(l—r)/U(y,w;Oo)%f(y | @;m)dg dF (1, Yobs, )
- / (1) / U (j,2:00)(1 — r)S(n0) £ | @ m)dG dF (1, yope. @)
_ / / (1= 1)U (G, 2 00)8 (1) (7 | 1) dF (1, oy, )

_ E[(1 — R)U(Go)s(no)}

=K.
Since (3.37) holds for all [, it is not difficult to obtain:

0 — 0o =Tn"" Z {Ui,mi(907 ny) + K @irisi(no)} + op(nfl/Q) )

i=1
where U; i(80,m0) = 7:U (yi, 2:500) + (1 — )M~ U (G, 45 00) and gy are
drawn from f(y | x;;m,). Theorem 3.2 follows by the Central Limit Theorem. The

asymptotic properties of 9fi,e can be derived following similar arguments and it is

easy to see 0 fi,e and 0., are asymptotically equivalent.

3.6.3 Regularity Conditions and Proof of Theorem 3.3

Let éf = (0',1') and f]f(r,y,a:;éf) = (Uyi(r,y,x;0,m),rS(z,z;n)). Note that
unlike the U(l)(e, 1) in Theorem 3.2 which depends on 1 implicitly through random
draws from f(y | z;;m), U pi(r, y, z; 0,m) is an explicit function of (6, 7')’. We assume
that the regularity conditions S1-S8 of Theorem 3.1 hold for U 7(ry, x; 0 £) and 0 £
Then by Theorem 2.1, we have

o' — 0, . -1 (0730 Uyii(00,m0)
T [\IJ(OOa "70)} 1 T+ op(n71?),  (3.38)

n“ —n, n~ty o riSi(ng)
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where U, ; and S; are the functions Uy; and S evaluated at the ¢th observation and

b — [ FOURI0O] EOU o]
S 0 ElorS /om]

90,”70

It is apparent that E[@Uﬁ/ﬁﬁ]’}eo n = —7 1 and E[@rS/@n]’|n —
e 1) 0
Theorem 3.2. Noting that U ; depends on n only through w; = w;(x;n), we have

—Ips given in

/ J '
E[ani/(?n] 0,1, E {(1 =) Y [ow;(x;m0) /O] U (j, 90)’}

j=1

=k {(1 —1) > U(j, a; 6)w; (a5 m,) [0 log w;(w; no)/ﬁn}'}

=K {(1 - ) Zwa‘(w;no)U(j’w;Ho)S(Cjaw?"o)’}

where the third equality holds by the definition of S(z,x;n) in (2.19). By the inverse

formula for block matrix (Henderson and Searle 1981), we have

0 -1 T TK,]C;:;
—[#(60,m0)] =
o ;!

obs

and the asymptotic variance formula in Theorem 3.3 follows from (3.38) and the

Central Limit Theorem.

3.6.4 Proof of the Validity of Bootstrap Variance Estimators

First, it is apparent that when B — oo, Vg consistently estimates the variance
of é(b), so it suffices to show that 8® has the same asymptotic variance as 0/
Let éf = (0',n') and f]f(r,y,a:;éf) = (Uygi(r,y,z;0,m)',rS(z,2;m)") be the joint
parameter vector and joint estimating function defined in Section 3.6.3. Consider an

infinite path of the response variables P = {(rl, YL, Z1);s s (T, Yny T )y - - - } By the
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Table 3.12: The Triangular Array Formed by Bootstrap Samples

(Riy, Y1y, X))
<R§1’Y2*17X;1) (REQ’YQEX;Q)

(R;leY:lquLl) (R:%Y:Q?XZQ) (R* Y., Xq*m)

nn’ - nn’

Strong Law of Large Numbers, the following two conditions hold for almost all paths.

@) 0 Uslrs, yi s 0) — E[lef(R, Y,X;éfo)] ,
=1
(i), n S UL, i, @i 0,) — E[ﬁ?Q(R, Y,X;éfo)] ,

=1

where 87 = (0", 7°Y, 87 = (8),m}) and U; = U ;/0;. Conditional on one such
path, the bootstrap samples form a triangular array as shown in Table 3.12, where
the nth row consists of n i.7.d. samples from the empirical distribution of the first n

points in the path, i.e., {(7’1, Y1, 1), - s Ty Yn, mn)} It then follows that

B{U(R;,, Yy, X5 07) | P} :n—lir}f(n,yi,wi;éf):o.

n) - ni) ni)
i=1

~

The bootstrap estimator O}b) solves the estimating equations
n
=n"! Z Uys(Ry Y X053 05).
i=1

We now expand n=* 7 U ;(R:,, Yy, X 'é}b)) around éf and have

ni’ - ni) ni’
~

0=n"'Y UR;, Yy X; 0,)+n" > UR;, Y X éf)(égcb)—9f)+0p(7fl/2)-
i=1

ni’
i=1
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It is easy to see that

A~

n -1 n R
éﬁcb) - éf = {”_1 Z fjf(ij" Yo X0 éf)} {”_1 Z f]f(R:m Yoo X3 éf)}
i=1 i=1

+ 0,(n"?). (3.39)

Note that
E{ﬁf(R;wY;wX;i;éf) | 7)} =n"! Zﬁf(ri,yi7$i§éf)-
i=1

By the Weak Law of Large Numbers for the triangular arrays and condition (i), we

show

ne’

WS U (R, Y X 0) B[U(R,Y, X;050)] (3.40)
=1

Also noting that

E{ﬁf(RZi>Y;i’iji;§f) | P} =n! iﬁf(rivthi;éf) =0,

=1

niy ~ ng? ne)

VCLT’{(]]C(R* Yo, X5, éf) | P} = n_l 26?2(7%%73%6]”),
i=1

by the Central Limit Theorem for triangular arrays, we have

ni’ " ni) ni’

\/E [I'O“Jf(R, Y, X; éfo)] W‘l S UP (i i s o)

e .2 ElU (R,Y, X:65)
1 " YR XE . \/ f ) y U0
/2 % n > Us(R 6;) % [ KN N(0,1)

(3.41)
By equations (3.39), (3.40), (3.41) and the Slutsky’s Theorem, it follows that

A

n2(0% — ;) 4 N(0, %),

where Xy; is defined in Theorem 3.3. In other words, we have shown conditional
on almost all paths of the response variables, the bootstrap estimator has the same
asymptotic distribution as the original fractional imputation estimator. If the uniform

integrability condition (Serfling 1980) is also satisfied, the convergence in distribution
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implies the convergence in the second moment, therefore the variance estimator V g

is consistent.
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Chapter 4

Fractional Imputation for
Multivariate Incomplete

Mixed-type Variables

In this chapter, we extend our study to the general setting described in Section 2.1,
where multiple variables of mixed types in the data set are subject to missingness.
We will focus on two types of variables: ordinal and continuous, but the proposed

method can be easily adapted for unordered categorical variables.

For multivariate incomplete data, Schafer (1997) presented a unified framework
to conduct multiple imputation based on the joint modelling of incomplete variables.
However, when different types of variables are involved, a full Bayesian model for joint
multiple imputation would be problematic. The sequential regression multiple impu-
tation (SRMI) method, proposed by Raghunathan et al. (2001) and also known as
multiple imputation with chained equations (MICE) (Buuren and Groothuis-Oudshoorn
2011), is a flexible and practical procedure for generating multiple imputed data sets,
and the method is intended to handle different types of variables. In Section 4.1.2,
we elaborate on key steps to implement the method. White et al. (2011) provided an
excellent overview on SRMI. One of the major drawbacks of SRMI, however, is the
lack of theoretical justifications. The general procedure resembles the Markov Chain
Monte Carlo technique but the explicit relationship between the two and theoretical
properties of the method have yet to be developed (Kenward and Carpenter 2007).
The popularity of SRMI in practical applications rests largely on empirical studies
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rather than theoretical arguments (White et al. 2011).

4.1 Existing Methods

4.1.1 Complete-case Analysis and Inverse Probability Weight-

ing

As in the univariate case, the CCA creates a complete data set by deleting observa-
tions with missing values for at least one variable. The subsequent estimator of 0

based on the remaining fully observed units is defined in (2.5).

The IPW method attaches an additional column of inverse probability weights to
the data set created by CCA, attempting to correct the potential bias. This requires

estimating the full response probabilities
mi =P =1y, x;) =P(ri=1]y;x).

In the multivariate case, this is not easy without further assumptions on the missing
data process, since the probabilities depend on partially observed y,;. One such as-
sumption is to consider covariate-dependent missingness (Little 1995), under which
the distribution of the response indicator vector R only depends on fully-observed

covariates. It then follows that
m,=P0; =1]y;,z;) =P(ri=1]|y;,z;) = P(r; = 1| x;),

and so we can specify a parametric form 7(x;; ¢) such as a logistic model given in (3.2),
for 7;. The parameters ¢ can be estimated by maximum likelihood method using data
{(51, x;),i=1,... ,n}. If the data set is from a longitudinal study and is missing
monotonically, a set of conditional models can be used to estimate the full response
probabilities. See Section 5.3 for details. Robins and Gill (1997) proposed a class of
Markov random monotone missing (RMM) models to describe the underlying physical
mechanism that generates intermittently missing responses. But the estimation of
RMM models is computationally heavy, which limits its use when a considerable

amount of variables are missing.
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4.1.2 Sequential Regression Multiple Imputation

The sequential regression multiple imputation procedure can be carried out through

the following steps:

(1)

()

(6)

Specify a regression model for Y; and the fully observed covariates X along with
a prior distribution for model parameters. Draw imputed values of Y; from the

posterior predictive distribution for missing observations of Y;.

Repeat the process by regressing the next variable Y; with missing values on all
the previously imputed Y;_1,...,Y; (imputed values are treated as if they were
observed) and fully observed covariates, then drawing imputed values for missing
observations of Y; from the posterior predictive distribution, for t = 2,...,T,

until we obtain a complete data set.

Specify a regression model for Y; with Ys,..., Yy and X as covariates along
with a prior distribution for model parameters. Update the imputed values for
Y) with draws from the posterior predictive distribution based on the assumed
model and the “complete” data set obtained in the previous step, treating the

imputed values for Y5, ..., Yr as if they were observed.

Repeat Step (3) by regressing Y; on Y1,...,Y; 1, Y1, .., Yr and X and updat-
ing imputed values for Y; with draws from the new posterior predictive distri-

bution, for ¢t = 2,...,T, until we update all the imputed values for Y7,...,Yr.

Repeat Step (3) and (4) for a pre-specified number of times or until certain

stability criterion is met to obtain the first imputed data set.

Repeat Steps (1)-(5) to obtain multiple imputed data sets.

Subsequent analysis based on the multiple imputed data sets can be carried out

following the general procedure for multiple imputation discussed in Section 2.2.3.

When the ordinal components in Y serve as predictors in the regression models

required for the SRMI method, there are two possible approaches: the first is to ignore

the ordinality and use dummy variables; the second is to assign proper scores to each

level and treat them as regular discrete numeric variables. For most applications, the

dummy variable approach is preferable (Royston et al. 2009).
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4.2 Sequential Regression Fractional Imputation

In this section, we propose a fractional imputation procedure to create a single en-
larged complete data file when Y has both ordinal and continuous components. Let
D and C be the index sets of the ordinal and continuous components of Y, respec-
tively. To better explain the procedure, we add the indices e; = ¢ to the original data

set, so the available data set is O = {(e;, 75, y;, @), i =1,...,n}.

We first impose a sequence of regression models on each component of Y given

all the previous components and the fully observed covariates X:

Y1|XNf(y1|33’771)a }/;5|}/t—177}/17XNf(yt|yt—la7y17mant)7 (41)

fort =2,...,T, where f(-) denotes the density function if Y; is continuous and is the
mass function if it is ordinal. Here n,’s are the corresponding model parameters. The
forms of these models are chosen by the type of the response. For ordinal components,
Y; can take the general form of (2.15), while for continuous components, a normal
linear or non-linear model on a suitable scale can be postulated. As noted above,
when ordinal variables serve as predictors, we use dummy variables. The fractionally
imputed data set, created by the procedure we will discuss later in this section, can
be used to assess the goodness of fit of these sequential regression models and thus

helps the data creator to choose sensible forms for these models.

We further posit another set of marginal models involving the continuous responses

and the fully-observed covariates X,
Y, | X ~h(y | z;¢,), forteC, (4.2)

parameterized by 1, with h(-) being the density functions. These marginal models are
then fitted with the observed data {(yit, x;), i €{i:ry = 1}} Let @t be the resulting
estimators. It is important to note that we do not require these marginal models to
be correctly specified, and 1:bt is not necessarily a valid estimator. As we will show
later, we generate imputed values as random draws from these distributions, but they
need not to be the “true” generating process underlying the original data, because
we will calibrate the imputed values with fractional weights. We choose to use the
marginal models in (4.2) and iﬁt so that the imputed values will have the same range

as the original response and appear to be plausible. The single fractionally imputed
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data set is then created in two stages.
Stage One: Create imputed values for the mized-type responses

We have different imputation strategies for ordinal and continuous variables, so it
is better to consider them separately by groups. Missing values are imputed for one
response at a time and the way in which these values are generated depends on the
type (continuous or ordinal) of the variable and the nonresponse status (observed or

missing) of previously considered variables. The detailed procedures are as follows:

1. Reorder the response variables as Ygn), ..., Yor) where Q(-) is a permutation
of 1,...,T, such that the first 77 variables are continuous and the remaining
are ordinal. For example, consider Y7, Y5, Y3, where Y5 is continuous and Y7, Y3

are ordinal, then the reordered variables are Y5, Y7, Y3.

2. Start from the first continuous response Yj(1y. Units with Yy observed re-
main unchanged. If the ith observation has Yg(;) missing, the whole unit is
replicated M times and the missing values of Y1) are imputed by random
draws @1, . .., Jin from h(yga) | i @LQ(l))7 where M is a pre-specified positive

integer. Move on to Y(2) when all missing values of Y1) are imputed.

3. Consider the second continuous response Yg(2) based on the enlarged data file
from last step. Units with Y2y observed remain unchanged. If the ith obser-
vation has Y (o) missing and all previous variables, in this case Y1), observed,
then replicate the whole unit M times and impute the missing values of Y2y by
random draws @1, ..., ¥im from h(yoe) | x4 QLQ(Q)). Otherwise, draw a single

point §; from h(yg) | x:; 1,7)@(2)) as the imputed value for Yy (o).

4. Repeat STEP 3 for the remaining continuous variables Yy, . .., Yo(r,), until
we obtain a data set with complete observations for all continuous response

variables.

5. Based on the data set from last step, consider the first ordinal response Y7, +1)
on a Jo(r +1)-level scale. Units with Y7, 41) observed remain unchanged. Ob-
servations with missing values for Y7, 41y are replicated Jgr, 41y times and the

missing values are filled in with 1,..., Jo74+1)-
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6. Repeat STEP 5 for all remaining ordinal variables Yo, 12y, ..., Yg(r) until we

obtain a complete data set.

Let O* = { e, riyf,xl), i =1,. n*} be the resulting complete data set. Each
observation in the original data O with missing values for at least one response variable
is replaced by a cluster of observations with imputed values in O*, while the fully-
observed observations in O remain the same in O*. The value of e} indicates the index
of the observation in the original data set that corresponds to the ith unit in O*. The
columns { es,ri), i =1,... ,n*} facilitate the calculation of fractional weights in
the second stage and can be removed before the release of the file for confidentiality

considerations.

Stage Two: Calculate fractional weights

Each observation in the imputed data set is accompanied by a weight w;, which
can be calculated iteratively by the following procedures:
1. Choose initial values {ngo), e ,nT)} for parameters in model (4.1).
2. Define the intermediate function
g<,r7y7w;lr’17 s 7nT)
_ (yl |33771) (yQ|y17w'n2)"'f(yT|yT—17""y17w;nT) (43)
h(yo |33 ¢Q ) (rQ)=0) .. h(yQ(Tl) | w;¢Q(T1))I(TQ(T1)=0)
and the general weight function
. g\r,\ Yy, ;7 ...,M
W(Z()arayaw;nla"'?nT) = ( ! T) (44)

ZZES(io) g(r?7y?awzk;nlv"'anT)7
where S(io) = {l |l € {1,...,n"} and €] =1o}.

3. Calculate the initial weights:

*(0 0 0 .
wi( ) = W(e;, Z,yz,azz,ng),...,77(T)), 1=1,...,n"

4. Apply the maximum likelihood method to fit the models in (4.1) using the im-
puted data set O* with the weights w; © for the first iteration or the weights
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w; M from STEP 5 for subsequent iterations and obtain updated estimates

1 1
ol

5. Update the fractional weights as

wi = wier, L ynahnY o nl), i=1,. 0

6. Repeat STEP 4 and STEP 5 until the fractional weights converge. Denote the

final converged weights by w* = (wj, ..., w.).

Note that S(ip) is the index set of observations in O* that correspond to the igth
observation in O. If the original igth observation has missing values for at least one
of the response variables, S(iy) indicates the cluster of imputed observations for that

incomplete original observation. From the definition, it is easy to see that

Z W<i07r:7y:7wz;n17"'7nT) - ]‘7
i€S(ip)

the imputed observations receive fractional weights adding up to 1 for any ig. If the
original ioth observation is fully observed, then S(ig) contains exactly one point, which
is the original observation itself and hence the weight assigned to a fully observed unit

is 1.

Replication weights can be obtained following the same procedure as discussed in
Section 3.2.3. When applying the above procedure to the replication sample, we skip
Stage One and directly use the imputed values in the data set O*, and then follow
steps in Stage Two to re-calculate the weights based on the replication sample. Let

the resulting complete data set with replication weights be denoted by
O = {(y, 2y, wi,wy™, . wf) i =1, 07}

The subsequent analysis is then carried out based on O. A fractional imputation

estimator @ 7 of 8 is obtained by solving

. -
w; wiU(y;,x;;0) =0. (4.5)
(5} &
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In the following two sections, we investigate the properties of éfi in two specific

inferential problems.

4.3 Analysis of Incomplete Bivariate Ordinal Re-

sponses

Suppose the data set under consideration has two ordinal response variables subject
to missingness and is denoted by O = {(ri, Y, i), 1=1,... ,n}, where y, = (yi1, Yi2)
are the two responses on J- and K-level scales, respectively, and both are partially
observed, with r; = (r;1,r;2) being the corresponding response indicators: r; = 1 if
Yir is observed and r;; = 0 otherwise, t = 1,2. Units in the sample can be partitioned

into four groups, depending on the missing pattern of the responses:

R = {Z (51'1:1,51'2:1}, Pl = {Z 51'1:1752'2:0}7
Py = {Z 51'1:0,512:1}7 M = {'l 51'1:0751'2:0}'

The research interest lies in estimating the marginal distributions and measuring the
association of the bivariate ordinal responses as discussed in Section 2.3. In this

section, the probability mass function of a discrete random variable is denoted by

fE).

4.3.1 Analysis Based on Fractional Imputation

To implement the general fractional imputation procedure proposed above for the
current case, we impose two regression models on the data as in (4.1). To be more

specific, we consider:

G n(X)] = auy — 61X,

J 4.6
G5 (11, X)) = e~ X — Ym0 =) "

j=2
where 71;(X) = P(Y; < j | X) and 79 (Y7,X) = P(Ya < k | Y1, X) are the cu-

mulative probabilities given the covariates, and G; and (G5 are link functions. Let
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1, = (a1, ..., a1z, 3)) and 1y = (agy, ..., o, By, Vo, ..., v;) be the parameters in the
models (4.6). Both models belong to the cumulative link model family of the form
(2.16), but our proposed method can be easily adapted to more complex parametric
forms and other ordinal regression models of form (2.15), such as the continuation-
ratio link models. The dummy variable approach is used to incorporate ordinal pre-

dictors in the second model.

A practical question regarding (4.6) is on which response variable to be used for
the first model. The decision could be based on results from two preliminary model
fittings for each response variable using complete-case analysis and choose the better
fitted model. Another important factor to consider is the amount of observed units
for each variable. Modelling the response with a larger proportion of observed values
provides a more accurate starting point. Let Y; be the response variable chosen for
the first model.

The conditional distributions required in (4.1) are fully determined by models
(4.6):

fGlen)=PYi=jlzn)=PY1<j|lxn)-PM1<j—1]x;n),
PY<k|Yi=jx;m) - PYo<k—-1|Y1=jz;n,).

Following the two stages in Section 4.2, we create a single weighted complete data file
denoted by O* = {(e},r},y}, @}, w}), i =1,...,n"}. The initial values 7\ n{ in
Step 1 of Stage Two could be the estimates obtained by the available-case analysis
method for the models in (4.6). More specifically, we can fit the model for Y; with
data from R and P;, and fit the model for Y, with data from R alone and use the
resulting estimates as ngo), ngo). A practical issue is that when the size of group R
is too small, the transitional model may not be numerically identifiable. Should that
be the case, we take initial values of v; in the second model as 0 and estimate the

remaining parameters in 7, with data from R and P,.

Table 4.1 shows the structure of the imputed data set for a toy example with n = 4
observations, one for each of the four groups R, P;, P2 and M. The bivariate ordinal
response variables each has two levels (J = K = 2) and there are three auxiliary
variables. The imputed data set is an enlarged data file with the same number of

variables as the initial sample and a total number of n* = n, + Knpy + Jny + JKn,
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observations, where n,, ny, n, and n,, are the size of group R, Pi, P2 and M,
respectively. For the simple example shown in Table 4.1 we have n, = n, = ny =
Ny =1,J=K=2and n*=09.

Table 4.1: A Simple Example of Fractionally Imputed Data Set with J = K = 2 and
n=4

e; Ti1 T2 Yi1 Yi2 Li1 T2 T3 t wy
1 1 1 Y11 Y12 11 T12 13 1 wy
2 1 0 Y21 1 To1 29 93 2 w3
2 1 0 Yo1 2 To1 To9 To3 3 ws
3 0 1 1 Y32 T31 T39 33 4 wy
3 0 1 2 Y32 31 T32 T33 5) w;
4 0 0 1 1 T41 L 49 T3 6 wg
4 0 0 1 2 Ta1 Tao Ta3 7 ws
4 0 0 2 1 Ta1 Tao T3 8 wg
4 0 0 2 2 T4 T4o T43 9 wy

Note that both the marginal distributions and association measures rely on the
cell probabilities 7 = (my1,..., Tk, -, 71, ..., Tsk), which are defined by the esti-

mating functions U (y;,y2;7) = (U1, ..., Uik, ..., U, ..., Usk) where
Ujk:I(ylzj,ygzk’)—ij, forjzl,...,J, k‘:l,,K

From the general formula (4.5), an estimator 7/? based on the fractionally imputed

data set is the solution to

- -1 .
{Zw:} Zw;U(?/;a Yio; ) = 0, (4.7)
i=1

i=1

or equivalently, 7/t = (&) ... &l &0 #&0Y ) where

Rl =D Wiyl = gy = k)Y wi (48)
=1 i=1
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The marginal probabilities 7, of ¥; can be similarly estimated by

=D willyh =5/ wi. (4.9)
i=1 i=1
The association parameter v can be estimated by
571 = (C — DF)/(CF + DY, (4.10)

where CT' =237 3, ., frjf,ifrfg and D/ =237, >, ﬁf;frﬁ In general, any
parameters in the form of g(7) for a differentiable function g(-) can be estimated by
g(7l").

Other analyses, such as fitting regression models involving Y; and a subset of
covariates shown in Chapter 3, can be carried out in similar ways as in (4.7) by
solving weighted estimating equations with the fractionally imputed data set. In the
following sections, we first address the convergence issue of the fractional weights
calculated from the iterative procedure introduced in Section 4.2 and then derive the

asymptotic properties for the fractional imputation estimators given in (4.8), (4.9)
and (4.10).

4.3.2 Convergence of the Fractional Weights

We now demonstrate that the weights from the proposed fractional imputation pro-
cedure do converge to a set of stable values. We start by scrutinizing the fractional
weights received by observations in O* that correspond to the ¢pth observation in the
original data. If iy € R, this observation remains the same in O* and receives weight
1. If g € Py, from STEP 5 of Stage One, it is replicated K time in the imputed
data set with missing values of Y5 filled in with 1,..., K. The set S(iy) defined in
(4.4) consists of these K units. By the general weight function (4.4), for any unit
(r1.ys ;) with i € S(io),

. f(yi 1 | x; ;Ul)f(y*g | Yig1, T4 §"72)
W(Z()vrjay;(aw:;n?n): : . . *0 .
A Zles(io) FWior | ®io; 1) f (Wi | Yio1, @i m2)

= f(y;k2 | Yiols Ligs 772)' (4‘11)
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Similarly, it can be shown that, if iqg € Ps,

W(iOa ’I":, y:» (B;(; Ui 772) = f(y;I | Yio2s Ligs M1s 772)7 (4'12)

and if ig € M,
Wi, ™7, 97, 55M1, M) = f(Wi, Yia | Tigs M1, M) (4.13)

In what follows, we reveal the link between the fractional imputation procedure
and the EM algorithm (Dempster et al. 1977) used in the likelihood approach to
estimating parameters in (4.6). This finding leads to our statement on the convergence

of the iterative procedure for computing the fractional weights.

The likelihood function of the observed data is given by
Lops = H / J(rins oy yin, Yaz | a5 My, n2)dlu’(yi,mis)
i=1
= H / f(r’ib T2 ’ L, Yil, yi?)f(yilayiQ | Li; n17’r’2)du(yi,mis> )
i=1

where y, ,,;, is the missing part of the bivariate responses. Under the MAR assump-
tion, response indicators and the missing responses are conditionally independent
given the observed responses and covariates, i.e., f(r1,7o | @, y1,y2) = f(ri,re |
Z,Y,s), which does not involve y,,,. and hence can be taken to the outside of the

integral. We can re-write L, into two parts as

Loys = H f(rﬂ? T'i2 ‘ L, yz‘,obs) H / f(yila Yi2 | Li; s n2)d:u(yz,mzs> :
=1 =1

We assume the separability condition (Molenberghs and Kenward 2007) holds when
considering likelihood-based approaches hereafter, so only the second part in L,
involving parameters 1, and 1, is of interest. Noting that Yi, Y5 are discrete variables,

the integrals can be written as summations over all possible values. By considering
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the four groups of sampled units separately, we can re-write L., as

K
Lops Hf(yu,yiz | @311, 7m,) X H [Z Firs g2 | Tismy, my)

1ER 1€P1 y2=1

< |1 [i f(y1, 92 | wi;mmg)} : (4.14)

i€P2 y1=1

where f(y1,y2 | ;my,m2) = f(y1 | 25m) f(y2 | y1, 25 m,), which can be obtained from
(4.6). The term involving group M vanishes because the double summation of the

joint probability mass function equals 1.

It follows from (4.14) that the log-likelihood function is given by

lops = ZlOg[f<yil | @i;my)] + Zlog[f(yiz | yir, @i my) |+

1ER i€ER

J
> log[f(yi | @iimy)] + Zlog[z Flyn [ s m) fyio | yl,wi;nz)]-
i€P1 1€EP2 y1=1

(4.15)

By taking derivatives of [,s with respect to m; and 1, and setting them equal to

zeros, we obtain the set of score functions as

J
0 = Z S1(yi, ziimy) + Z Z S1(yr, i) f(y1 | Yiz, ®i3 M1, M),

i€R,P1 i€P2 y1=1

J
0 = Z S (Yias Vi1, Ti; Ma) + Z Z Sa(Yiz, Y1, Tis M) f (Y1 | Yiz, iz, my),  (4.16)

1E€ER i€P2 y1=1

where

0
Si(yr,@;my) = o log[f(y1 | &;my)],
1

0
52@27917333772) = / log[f(yQ ’ y17w;n2):|
oy,

are the score functions of 1, and 1, when the two models in (4.6) are fitted separately
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with complete data and

flyr [ 2m0) f(ye | yo, 5my)
S Fn ) f(ye |y, @imy)

f(yl | Y2, IT; "717"72) = (417>

is the derived conditional probability mass function of Y; given Y5 and X.

It is difficult to solve the score equations (4.16) directly. An alternative approach
is to apply the EM algorithm to find the maximum likelihood estimators of 1, 1.

E-step Calculate

Q.m0 nl)) = {Zlog (y | @;m1,m5)] Iyobs,nw;n?)mg)},

where y,,, denotes the observed part of y. Following the same partition used for L,

we can re-write Q(17,,m, | n\”, n{") into four terms:

Q(n1,m, | ”71 ,n(t) Zlog[f(yibyﬂ | wi;m,’nz)}

i€R
K
+ Z Z log[f(yih% | iUiQ"?p"’Iz)}f(?h | yil,wi§"7g))
1€P1 y2=1
J
+ 3> log[f (v | @i my o) £ | v i mi” md?)
1€P2 y1=1

J K
+3 3> log[f i ye | ®imy )] Fynve | zinl) n)

tEMy1=1y2=1

(4.18)

M-step Obtain ngtﬂ) and ngﬂ) which maximize Q(n,, 7, | ngt),ng)) with respect
to m, and m,. Note that n; and 1, in Q(ny,n, | ngt),ngt)) are separable. This leads

to simpler forms of score functions. For example, the score equations for 1, are given
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K
0 = Z S1(yi, ®i;my) + Z Z f(y2 | 3/2'1,wi;ﬂg))sl(yﬂ,wi;m)

iER 1€P1 y2=1
+Z Zf Y1 ‘ yzQ;wlynl 7772 )Sl(thl)nl)
1€P2 y1=1

+ Z Zf v ve | i 0SS (v, wimy) (4.19)

iEMyi1=1y2=1

It is important for our following arguments to note that (4.19) are the same as
the score equations obtained by fitting the first model in (4.6) with the imputed data

= (i, .., wi"), where wi” = W(er,ri,yr, x5nt”,nY).

set weighted by w*®
Same results can also be shown for 1,. In other words, our proposed joint fractional
imputation procedures have the same spirit as the EM algorithm.

The convergence properties of the EM algorithm were studied by Wu (1983). In
our case, Q(ny, M, | ngt), ngt)) is continuous with respect to 1, 15, ngt), ng), and hence
the EM sequence {ngt),ng)} converges to a stationary point (7);,7),) which is the
solution to the score equations (4.16). We summarize the above discussions with the

following theorem.

Theorem 4.1. The fractional weights {w*(t)} defined in the proposed fractional im-
putation procedure converge to a stable set of values denoted by w* ast — oo, and

the ith element of w* is given by

w::W( €5 zvywmzv’r’l’/'h)

where (1,,M,) s the solution to the score equations (4.16).

4.3.3 Asymptotic Properties of Fractional Imputation Esti-

mators
We begin with the estimator #/" = (frﬁ, s 7%{}0 ...,frﬁ, .. wﬁ}()’ of the vector 7 of

joint cell probabilities, where ﬁf;

of indicator functions of “non-independent” observations in the imputed data file. To

is given in (4.8). Note that WZ; is a weighted sum
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investigate the asymptotic behaviour of ﬁf; , it is essential to write it in the form of

the original sample.

For the fractionally imputed data set, the ¢gth observation in the original sample
with one or both missing responses corresponds to a “cluster of observations” indexed
by S(ip) in the imputed file. Consider the case ig € P;, units in S(ig) have the
same values for (Y7, X) equal to (y;,1, @;,) and the missing values of Y5 are filled with

1,..., K, therefore, we have

> Wil ==k = X wil(yin = v =)
i€S(io) i€5(io)

and at most one term on the right hand side is non-zero, which is w; I (y;;1 =
J) where wirx, = W (ig, 74, (Yig1, k), Tiy; M1, My). Similar arguments can be made for

observations from other groups. Define the estimating function for m,; as

Uli(e, vy, @ mjn,my,my) = riraI(yr = j,y2 = k)
+ri(1 = r)We,r, (y1, k), @;my, ) I (y1 = j)
+ (L =r)roWie,r, (4, y2), 2;m1,m2) L (y2 = k)
+ (L =r)A =r)W(er, (4, k), 21y, M) — 7. (4.20)

It can be seen that 7?,{; given in (4.8) is the same as the solution to the estimating
equation
n
O:nilZUjfkl<€i7riaymwi;ﬂjkalfllalfh)v (4.21)
i=1
which depends on preliminary estimators of 1, and 7,. This two-step estimator 7,;
can be more conveniently handled as a component of solutions to an extended system

of estimating equations. Let

SSa(r g, my,my) = rSi(yn, @) + (1= r)raB[Sy(y, mim) | g, x:my,m,),
S (r y, @1y, m5) = 117285 (y2, y1, 5 M)
+ (1 - 7“1)7“2E[52(?/27 Y1, ; "72) | Y2, I; 7717"’72} . (4-22)

The estimators (7);,7),) are initially defined as the solution to the score equations
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(4.16) and can be re-written as the solution to

n

0 = ngil(ri’yhmi;nth)v 0 = ngil(ri’yhmi;nth)' (423)

i=1 =1

i i i i i 1)/ 2)/
Let U (m,my,my) = (U, UL U UL, Sas(r,y, @y, m,) = (S5, 8%

obs » ™~ obs
and S(y,x;m,n,) = (S7,S5), where Uf,:, SS))S, Sgi)s, S, and S, are short forms of

functions defined in (4.20), (4.16) and (4.23). The following theorem summarizes the

asymptotic properties of wf%. Proofs are outlined in Section 4.5.

Theorem 4.2. Let m, 1y, and 1y be the true values of w, my and n,. Under the
reqularity conditions specified in Section 4.5, w/" with elements given by (4.8) is a

consistent estimator of my. Furthermore,

n1/2(7}ﬁ — ) ~ N(07 Var [Uﬁ<7"07 M10> Mao) + ’{I;blssobs(nma "720)}) )

where “~7 represents “is asymptotically distributed as”,

Iops = (E [_85055<"717 772)/8771} ) [_asobS(nla 772)/8772}) 5

evaluated at the true values of the parameters, kK = (K\y, ..., K\ gy ooy Ky, K g) s and

KRjk = E{I(y1 =j,2=kK) [S((ja k), ;M10, Mao) — Sobs (7, (J; k)aw;"hoﬂho)}/} .

Corollary 4.2.1. Let g(m) be a differentiable function of 7, either scalar or vector
valued. Denote the asymptotic variance of n*/*(7f" — my) given in Theorem 4.2 as

37 Then g(#/7%) is a consistent estimator of g(m) and
n'2|g(#") — g(mo)| ~ N(0, TZT),
where I' = 0g(7) /0w and is evaluated at .

The corollary follows directly from the Continuous Mapping Theorem and the
Delta method. The marginal probabilities and association measures are all special
cases with different g(-). For example, the marginal probabilities of y; can be written
as w; = Cm, where C = diag(1’,...,1) is a J x (JK) block diagonal matrix and
1 = (1,...,1) with length K. It follows that #{" with elements given in (4.9) is
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asymptotically normal with mean being the true value of 7r; and variance-covariance
matrix CX/C’. For the association parameter v, we have

I ) | A R DA o

om g, 2Ilg O g, 2[l0 97 |m,

9

where 7, [[,, and [, are true values of the terms defined in (2.13).

Variance estimation can be done through the linearization method, which replaces
unknown population quantities in asymptotic variances given in Corollary 4.2.1 with
weighted sample estimates from the imputed data set. For example, the quantity ~;p

defined in Theorem 4.2 can be estimated by #;;, which is computed as

n* -1 o«
{Z w;k} Zw;k‘[(yjl = j, y:? = k) [S((]> k’i)7m;;'fllaﬁ2)_sobs(7ﬁ7 (.]7 kj)7m;;ﬁ1aﬁ2)
m=1

i=1

For public use data files, however, the resampling methods we mentioned in Section

4.2 are always preferred.

4.3.4 Simulation Studies

We report results from simulation studies on the finite sample performance of the
estimators based on the fractionally imputed data file, with comparisons to existing
methods. We consider (Y7,Y5), each with three categories, and two covariates: a
continuous variable X; generated from Exp(1) and a discrete variable X5 following
Bernoulli(0.5). The responses (Y7, Y3) follow the models given in (4.6). In order to ap-
ply the IPW method, we simulate the response indicators under the CDM assumption
and the full-response probability follows a logistic regression model. The SRMI tech-
nique is implemented using the package MICE (Buuren and Groothuis-Oudshoorn

2011) with default non-informative priors for the imputation procedure.

The missing data process is carefully chosen such that the proportions of units
in the four groups R, P;, P> and M are controlled to have desirable patterns to
mimic two real world scenarios. The first scenario has the majority of the sample
fully observed, with proportions being (50%, 20%, 20%, 10%) for the four groups. For
the second scenario, only one of the two responses is observed for the majority of
sampled units, with the proportions being (20%, 30%,40%,10%). The simulation
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Table 4.2: Absolute Relative Bias (%) and Mean Squared Error (x107?) of Estimators
of mp1 = P(Ya =1)

RP n COMP  CCA IPW SRMI5 FI
5221 200 ARB 02 165  0.04 1.0 0.03
MSE (89) (30.8) (12.1) (11.8) (11.6)

500 ARB 033 171 0.3 02 0.3

MSE (3.6) (234) (5.2)  (5.0) (4.9)

2341 200 ARB — 572 0.008 15 01
MSE — (2515) (129) (125) (12.2)

500 ARB — 566 0.2 02 0.3

MSE — (2088) (5.1)  (5.1) (4.9)

studies consist of three parts: (i) Point estimators; (ii) Variance estimators; and (iii)

Tests of independence.

Table 4.2 presents results from the first part of the simulation on Absolute Relative
Bias (ARB, in %) and Mean Squared Error (MSE, multiplied by 10%) of different
estimators of the first element 7., of the marginal probabilities of Y5 under the two
response patterns (RP, indicated by 5221 and 2341) and two sample sizes n = 200 and
n = 500. The complete sample estimator without any missing values is denoted by
COMP and is listed as the gold-standard reference; the estimator from complete-case
analysis is denoted as CCA; the inverse probability weighting estimator is indicated
by IPW; the SRMI method with 5 imputed data sets is denoted by SRMI5. Our
proposed fractional imputation estimator is denoted by FI. Simulation results for the

association measure v are summarized in Table 4.3.

The simulation results show clearly that the CCA estimator is not consistent for
either the marginal probability m,; or the association measure . The other three
methods IPW, SRMI and FI provide comparable results for estimating marginal prob-
abilities with negligible biases. However, for the estimation of 7, the IPW estimator

is far less efficient than the two imputation-based estimators. The SRMI estimator
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Table 4.3: Absolute Relative Bias (%) and Mean Squared Error (x1072) of Estimators
of v

RP n COMP CCA IPW SRMI5 FI
5221 200 ARB 05 87 09 1.5 0.04
MSE (7.3) (15.0) (25.4) (13.2) (12.7)

500 ARB 004 91 04 1.1 01

MSE (2.8) (6.9 (131)  (53) (5.0)

2341 200 ARB — 109 50 106 05
MSE — (42.3) (87.8) (27.9) (25.1)

500 ARB — 125 39 78 0.03

MSE — (17.2) (56.8) (11.3)  (9.5)

is close to the proposed FI estimator under the first response pattern but has un-
reasonably large biases under the second scenario where there are only 20% of the
sampled units having both responses observed. Our proposed FI estimator performs
well for all cases and is uniformly better than the alternative methods considered in

the simulation.

The second part of the simulation is on variance estimation. For the SRMI method,
the variance estimator uses Rubin’s combining rule; for the FI method, two versions
of variance estimators are considered: the linearization method (FIL) and the boot-
strap method (FIB). Table 4.4 reports the Absolute Relative Bias (ARB, in %) of
the variances estimators for the two parameters m,; and 7. For estimating 7,4, all
variance estimators have acceptable ARB. For estimating 7, the variance estimator
of the SRMI estimator has large negative biases, which implies that the variance es-
timator based on Rubin’s combining rule underestimates the true variance. Both the

linearization and the bootstrap variance estimators for the FI method are consistent.

The third part of the simulation is on a test of independence between the two
ordinal responses. We use the Wald-type test statistic given in (2.14) based on a

particular pair of point and variance estimators with significant level at 0.05. By
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Table 4.4: Absolute Relative Bias (%) of Variance Estimators for 7,1 and ~y

T4l Y
RP n SRMI5 FIL FIB SRMI5 FIL FIB
0221 200 3.0 5.7 3.7 —16.9 5.1 3.3
500 8.0 1.3 2.2 —16.0 4.1 3.6
2341 200 4.4 4.0 3.7 —24.2 1.4 4.5
500 7.5 2.1 1.3 —26.4 2.3 2.3

tuning the parameters in (4.6), we simulate the power of tests for a series of cases
where the true value of the association measure v increases from 0 to 1, departing

gradually from the null hypothesis of independence.

The power of a test is computed as the simulated rejection probability under the
given scenario. Plots of the power function for four scenarios are shown in Figure
4.1 to Figure 4.4, corresponding to two sample sizes (n = 200, 500) and two missing
patterns (5221 and 2341). Each plot shows the power functions of three different
tests: SRFI_non, SRFI_nul and SRMI. The first test uses the regular linearization
variance estimator without considering the null hypothesis; the second test uses the
linearization variance estimator under the null hypothesis (i.e., m.; = 7,47 ); the
third test uses the regular point and variance estimators for the SRMI method. Test
results for fractional imputation estimators using bootstrap variance estimators are
very similar to the ones using linearization variance estimators and not reported here
to save space. The horizontal line in each figure represents the nominal value 0.05 for
the level of the test.

There are three major observations from the power functions displayed in Figure
4.1 to Figure 4.4: (i) The test based on the SRMI method has type I errors bigger
than the nominal value 0.05, and it becomes more pronounced when the sample size
is small or the proportion of units in R is small. (ii) The type I errors for the two
Fl-based tests are very close to the nominal value and both tests have similar power.
(iii) The response patterns have significant impact on the power of the tests, with

the pattern 5221 producing more powerful tests than the pattern 2341. The first

80



observation is in line with the results on underestimation of variance for the SRMI
method. The second observation shows that there is no significant advantage of using
the variance estimator under the null hypothesis. The last observation is in agreement
with common sense since data with the pattern 5221 provide more information on

the association between the two response variables than the other pattern.
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Figure 4.1: Power Function with n = 200 and Pattern 5221

1., (0 - SEENE TEUUNUUR SO USSR USROS OSSO NSURSTN WSS LS
A
A
0.75- A
A
.s‘ © SRFI_non
0.50- E = SRFI_nu
E A SRMI
A
r
0.25- A
.
A
8
A .
TR SR IS I SRS SR E N SR
0.00-
0.0 0.1 0.2 0.3 0.4 05
Gamma

Figure 4.2: Power Function with n = 500 and Pattern 5221
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Figure 4.3: Power Function with n = 200 and Pattern 2341
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Figure 4.4: Power Function with n = 500 and Pattern 2341
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4.4 Regression Analysis with Responses and Co-

variates Both Missing

In this section, we consider another practically important application of the proposed
method to the estimation of regression coefficients in an ordinal regression model with
both the ordinal response and one of the continuous covariates subject to missing-
ness. The latter case involves imputing a continuous variable and an ordinal variable
simultaneously, and hence the demonstration of convergence of the fractional weights
and asymptotic properties differs from that in the previous section. We will mainly

focus on the differences and cover the common parts briefly.

To be consistent with notation in previous sections, let Y5 be the ordinal response
variable on a J-level scale, Y7 be the continuous covariates with missing observations
and X be the remaining fully-observed covariates. The available data set is O =
{(ri, Y, x;), 1=1,... ,n} and is still partitioned into four groups defined in Section
4.3. An analysis model of form (2.15) is postulated by the data user for Y2 with Y; and
X as covariates. The model parameters of interest 8 are defined by the estimating

function

Uy, 2, 2;0) = S(z2, (11, 2)’; 0), (4.24)

where zy is the cumulative indicator vector of y, and the function S is defined in
(2.19). In this section, f(-) denotes the probability mass function if the random
variable is discrete and the probability density function if the random variable is

continuous.

4.4.1 Analysis Based on Fractional Imputation

Following the general fractional imputation procedure, we impose two regression mod-

els sequentially on Y; and Y5:

Yi = B+ ﬁllX + €,
G (Y1, X)] = agj — By X — P, (4.25)

where € ~ N(0,0%) and 7;(V1, X) = P(Y2 < j | Y1, X). Let n, = (8o, B}, 0?%)" and
1y = (a1, ..., oy, B9, B22)’ be the parameters of the two models in (4.25). The first
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model belongs to the normal linear model family. More complex forms such as those
with non-linear predictors can be assumed if necessary. Note that for the analysis
model and the second model in (4.25) to be compatible, they actually take the same
form. Nevertheless, we still use 8 and 1, to denote the parameters in these two models
to avoid confusion. See Section 3.4 for more discussion on model compatibility. The
conditional distributions required in (4.1) are readily available from (4.25). For the
continuous Y7, the marginal distribution h(y; | X; ;) required in (4.2) is also given
by the first model in (4.25). The parameter v, is estimated by ¥, = (8o, 8}, 62),

where (5o, 3,)" is the solution to

n

0=n"! Z ri(1, w;)’(yn — By — Bllwz) )

=1

and 62 = S0 v (yin—Po—Bx:)2/ (321, rin—p—1). We create a single complete data
file O* = {(e;,r},y},@}), i = 1,...,n*} with weights {w}, i =1,...,n*} following

177 1)

the procedure in Section 4.2. An estimator 67" can be obtained by solving weighted

estimating equations with the imputed data set:

i=1

n* -1 .
0= {Zw} > wiU(yh, v, @ 0), (4.26)
=1

where U (y1, y2, x; 0) is defined in (4.24).

4.4.2 Convergence of the Fractional Weights

Following the same arguments as in Section 4.3.2, the likelihood function of the ob-

served data is written as

Lobs X H/f(yzlayﬂ | Zi; n17n2)dﬂ(yi,mis)
=1

J
= Hf(yilayz? | @i; My, M) X H [Z fir, vz | Ziimy, M)

1ER 1€P1 y2=1
< T [ el @in,m)dy, (4.27)
1€Pa Dy
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where D; is the domain of Y;. The log-likelihood function is then given by

J
Lobs Zlng Yivs Yaz | Tismy) + ZIOE’Q[Z S, y2 | i3m0, m5)
i€ER 1€Py y2=1
+ Zlog[ .y «’vz,m,ng)dyl] (4.28)

iE€Po

which can be maximized by the EM algorithm. However, unlike the case in Section
4.3, the Ezpectation step of the algorithm requires the calculation of an integral for
every iteration and is different from the proposed fractional imputation procedure.
So the convergence results for the EM algorithm cannot be applied directly to the
proposed procedure.

To demonstrate the convergence of the fractional weights, we define a function
I%s(m1, M) as follows, which approximates the log-likelihood function using the im-
puted data set,

J
pe(m1,m2) = > _log[f(yin, v | mismy)] + Zlog[z f Wiz | wi;nlmz)]
iER i€P y2=1
4 Zlog e Z f yu’yw \ 5%"71#72)
i€P2 i 1€S(i) Wy | 2i51) ]
+ Zlog ML Z f yllvle ‘ 5131;”717772) ‘ (4‘29)
ieM i 1€S( hyiy | i 4py) ]

Noting that for i € Py, the set S(i) consists of M replications of the ith observation

with missing values of Y; replaced by random draws y;; ~ h(y; | ;;,), we have

M Z f yl17y22 | iﬂzﬂ’hﬂh) — f(ylayiQ | wi;n1>n2)

h(yr | zi;4;)dy
hypy | s ¢y) Dy h(yy | i ,) (y1 | 1)dy:

lesS(i

fr, yie | ismy,my)dyn,
D1

when M goes to infinity. Similarly, we can show the last term in (4.29) converges to
0. Therefore, I¥,.(11,M2) — lobs(11, M) in probability when M — oco.

» “obs

From STEP 4 in Stage Two, the proposed procedure updates the parameters by
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maximizing the “weighted log-likelihood” obtained by treating the imputed data set

as if it were observed. Specifically, we find (ngt“), ngﬂ ) that maximizes

Q (771’772 | 771 N Zw Ing yzlﬁyﬂ | wza”lv”Z)

where w; " — W(ef,ri, yf, x; ngt), ng ) ) are the fractional weights obtained from last
step. It then follows that

Q* (", S Y gy > @ 0 | 0l i), (4.30)

since (ngtﬂ), ngﬂ)) is the maximum point. It follows from the Jensen’s inequality

and the definition of W (e, r,y, x;m,,n,) that (4.30) implies

e Yy > 1 (gl i), (4.31)

obs

that is, the proposed procedure increases the approximated log-likelihood [}, (1,,m5)
monotonically. See Section 4.5 for details on the derivation. By the discussion in Wu

(1983), we have the following results:

Theorem 4.3. The fractional weights {'w*(t)} defined in the proposed fractional im-
putation procedure converge to a stable set of values denoted by w* ast — oo for any
fixed M. When M — oo, the ith element of w* is given by

* * * * *, o A
w; = W(ei, v}, y;, i My, M),

where (1),,M,) maximizes the log-likelihood function in (4.28).
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4.4.3 Asymptotic Properties of Fractional Imputation Esti-

mators

In this section, we investigate the asymptotic distribution of 67" defined in (4.26),
under the assumption that M — oo. Let

Ufi(ra Y, T, 07 U 772) = TlTQU(yla Y2, I; 0)
+ri(1- Tz)E[U(yl, y2,;0) | y1, x; "72}
+ (]- - rl)TQE |:U(y17 Yo, I; 0) | Y2, T;7q, ”72i|

(1= 1)1 =) E|U(yr, po,@:0) | @imy,ma|. - (432)

It can be checked that 677 is asymptotically equivalent to the solution to

0= nil ZUfi(Tiayi7wi;97ﬁlalf’2)7 (433)

i=1

and the maximum likelihood estimator (1), 7),) can be obtained by solving estimating
equations

n n

0 =Y S\ (riy,zim.m), 0= S5 (riy,zin.m). (4.34)

i=1 =1

with Sf}})?s(”‘? Y, X571, n2)7 Sﬁi(r, Y, LM, 772)7 S(y17 Z; "71) and S(y27 Y1, &5 772) defined

by the same expressions as in (4.22) and (4.16). See Section 4.5 for details. Let
/ /
Sons(7, Y, @iy, M) = (Sgs) Sl ) and S(y, @;my.my) = (57, S5)', where S, S,

S, and S, are short forms of functions given above. We present the asymptotic
properties of 6" when M — o as follows:

Theorem 4.4. Let 0y, n,, and ny be the true values of 8, my and n,. Under
the regularity conditions specified in Section 4.5, 67 given by (4.26) is a consistent

estimator of 6. Furthermore,

n1/2(éfi —6y) ~ N<07 TVar [Uﬁ<907 MN10> M20) + “I;bisobs("h()a ”720)}7'/> )
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where “~7 represents “is asymptotically distributed as”, T = {—E(@U/@B')}_l,

Iobs = (E [_aSobs<n17 772)/877/1} ’ E [_a‘sobs(’rlla 772)/877,2}) ’

both evaluated at the true values of the parameters and
k= E{U(% x; 6o) [S(ya T; M1gs Mao) — Sobs (T, Y, T5 M0, "720)}/} .

Variance estimation methods discussed Section 4.3.3 are all applicable to the cur-

rent case and are not repeated here.

4.4.4 Simulation Studies

For the case of ordinal regression with both the response and a covariate missing, a
simple simulation study is conducted to demonstrate the finite sample performance
of the estimators based on the fractionally imputed data file. We consider a single
ordinal response Y, with three categories and two covariates: a fully observed X
generated from Exp(1) and an incomplete Y; following N(1,1). The covariate Y;
depends linearly on X. The response Y, follow the second model given in (4.25)
and the same model is used by the data user for subsequent analysis. Missingness is
simulated following the randomized monotone missing mechanism proposed by Robins
and Gill (1997). The proportions of units in the four groups R, P;, P, and M are
approximately 40%, 30%, 20% and 10%, respectively. Two sample sizes n = 200 and

n = 500 are considered, each replicated 2000 times.

Table 4.5 presents results for different estimators of the marginal probability of
the first category of Y5, denoted by 71, and the regression coefficient 85 of X in the
analysis model. The same abbreviations are used for different approaches as in Section
4.3.4. For SRMI, M = 10 imputed data sets are created and Rubin’s combining rule
is applied for variance estimation. For the proposed FI, we draw M = 10 samples for
each missing value of Y; and implement the jackknife resampling method to estimate
the variance. The absolute relative bias (ARBvV) of these two variance estimators is
also listed in Table 4.5.

From the results, we observe that the CCA method is severely biased; both

imputation-based methods perform well when estimating the marginal probability,
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Table 4.5: Absolute Relative Bias (%) and Mean Squared Error (x10™* for m; and
x1072 for (o) of Different Estimators of m; and f; and Absolute Relative Bias (%)
of Variance Estimators

m Ba1
n Methods  ARB MSE ARBv ARB MSE ARBv
200 COMP 0.1 12.0 — 3.7 3.0 —
CCA 60.5 896.9 — 8.8 9.5 —
SRMI 0.3 16.9 2.2 7.5 5.9 19.9
FI 0.2 16.3 0.6 1.9 6.7 5.7
500 COMP 0.0 4.9 — 1.3 1.1 —
CCA 60.5 891.7 — 2.8 2.9 —
SRMI 0.1 6.9 0.8 9.8 2.8 31.2
FI 0.2 6.5 2.9 2.5 2.3 1.7

but for estimating the regression coefficient, the SRMI has unreasonably large bias in
both the point estimator and the variance estimator. Our proposed FI method still
provides satisfactory results as expected. As an additional note, the FI method is jus-
tified under the assumption that M — oo, but at least from this limited simulation
study, the number of imputations required for each missing continuous variable does

not have to be very large.
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4.5 Regularity Conditions and Proofs

4.5.1 Regularity Conditions and Proof of Theorem 4.2

We only consider the asymptotic properties of frjf ,z and the extension to 7/? is straight-
forward. Let ég = (7K, My, M) and ﬁg(r, Y, T, ég) = (Ujf,j/, Ts) s where Ujf,f and S s

obs

are defined after equation (4.23). We assume that conditions S1-S8 for Theorem 3.1
hold for Ug(r, Y, x; é) and ég. Following similar arguments to those in Section 3.6.3,
we can derive the asymptotic distribution of 7Arjf 13 The key step is to find the expression

for E[@Uf;/ﬁn}, where n = (1}, n5)" with true value denoted by n,.

We note that U Jf,f depends on 1 through W defined in (4.4). For the second term
of Ujf,j given in (4.20), we have

oW (e, (1,0), (y1, k), ;m,m2)/Om = (0,0f(k | y1,x;m,)/0n,)
= (Oa 52(]?7?/1,$;772)f(k5 ’ ybe;’?z)) .

For the third term of U ]f,f given in (4.20), we have

8W(€, (07 1)7 (]7 ?/2)) €Ty, 772)/877
= 0f(j | y2,23m)/0Om
= f(j| yz,w;n){alog[f(j | yz,w;n)}/an}

. 51(17537771)_E[Sl(ylaw7771) ‘192733;7717772]
= fU Ty, 25m) _
52<y27j7w;n2) - E[S2(y2,th§772> ’ 3/275337717"72]

where the last equation uses the conditional probability mass function of y; given y,
in (4.17). Similarly, for the fourth term of U’’, we have

rj0

oW (e, (0,0), (j, k), &;my,ma) /Om = Of (4, k | @;m)/Om
- f(%k|33777)(5/1((77%"71)7Slz(h%%"h))
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After some tedious but straightforward algebra, it can be shown that

E[ansz/an] ‘770 = E{f(]>k | 13;770) [S((ja k)am;no) - Sobs(r> (.]7 k?),ili';’l’]o)}/}
= E{I(yl = j, Yo = k’) [S((], k’),w;’rlg) - Sobs(r? (]a k)aw;noﬂl}

= KRjk,

where S and S, are defined in Theorem 4.2.

4.5.2 Proof of the Monotonicity of [,  in the Fractional Im-

putation Procedure

We examine the weights defined by (4.4) for imputed observations corresponding to
the igth observation in the original data. If 75 € R, the original observation is not
imputed and receives weight 1 in the imputed file. If 7y € Py, missing values of the

ordinal response Y5 are imputed, as in (4.11),

. T Wiot> i | Tigi M1 M2)
W(Zoa"“:7y;‘ka$:§77777): . : *0 ;
A ZleS(io) f(yiolvym ’ Lig; Ts 772)

for any unit (v}, y;, ;) with i € S(ig). If iy € P, the original observation is replicated
M times with missing values of Y] replaced by independent draws from h(y; | @;,; ;).
For any unit (v}, y¥, ) with i € S(ip),

W (i, 75,y 2y, 1) = Wi Yio2 | Tig; M1, m2) /R | ®igs 1)
ZleS(ig) FWhs Yioz | Tigi M1, m2) /0y | g 1)
FWis Yie2 | Tig; M1, M2)
h(yii | Tig; 1) 7

= Oio (7717 772)

where Ciy(11,15) = { Ciesu £t iz | @ios M ma)/h(yis | @igidpy) | is the nor-
malizing constant. Similarly, if o € M,

f(yflayﬁ ‘ wio;m,m)
hys | ®igspy)

W (i, 77,97, 2;5m1,Mm2) = Dig(11,M5)
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for (v}, y;, @7) with i € S(io) with D, (ny,m,) = {2165(10) T v | igi M1 M) [R(y |

1
Tiy; '(bl)} being the normalizing constant. So by the definition,

Q" (m.m, | ni” n) Zw log f(yi1: via | &3m0, m5) (4.35)

= Z 10g f(Yio1, Yio2 | Tio3 M1, M)

i0ER
+ Z Z w lng ylolayzQ | wloanth)

10€P1 €S (40)

+ Z Z ’w lng yzlayl(ﬂ | 5010;7717772)

i0€P2 i€S (i)

+ 33 wiWog f(yh v | ®igimes M)

i0eEM €S (i)

which is written in four parts corresponding to the four groups in the original data.
Similarly, Q*(ni"™, ny™ | #”, n{") — Q" n{’ | n” n) also consists of four
terms. We take the third term as an example to illustrate the idea of the proof. The

complete proof involves applying the same argurnents to other terms. The third term

. 1) 1)
of @ ("TgH 7"72H ’771 ,ng)) Q" (771 7772) | "71 ,"75)) is

Z Z w*(t y117y202 | Lig; M

i0€P2 1€S5(ip) f(yzlv Yio2 | Lips Th )7 77( ))

(t+1) (t+1)
*(t yz17 Yio2 ’ Lio; Th » T2 )
P> { 5

10€P2 i€S(io) f(yzla Yio2 ’ Lig; T M

- Z Z log ’r] lrl(t))f(yll7y102 | ZBZO’ ’rl(tJrl)’ n(t+1))
zo 1 » 12 (yil ’ 11310,1/)1) )

10€P2 1€S(i0)

1
) il )y

where the first step holds by the fact that ), S(io) *(t) = 1 and the Jensen’s Inequal-

ity. It is easy to check that the term on the right hand side of the equation is the

third term in l;bs(ngtﬂ), ngﬂ ) — l;bs(nl ,ng ). Therefore, we showed that

* t+1 t+1 t t t t
Q" (™ ™ | 9 ) — @ (" ) | 9 nd)
t+1 t+1 t
<lobs( )7ng >_ lobs(nl 777%))7
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that is, the iterative procedure in the fractional imputation monotonically increases

l:bs (Tlla ”72) .

4.5.3 Regularity Conditions and Proof of Theorem 4.4

The estimator 877 is the solution to (4.26). As in (4.35), we can re-write the right
hand side of (4.26) into four terms:

0 :nl{ Z U<yi017yi027 Lig; 9) + Z Z w;'kU(yiola y;'k27 Lig; 0)

0ER i0EP1 iGS(iQ)
+ U yzlayl()vaZo? U yzlvyz%mm)e)}
i0€P2 1€S5(7p) 10EM €S (7o)

We still take the third term as an example and for iy € P,, we have
Z WU (Yi1; Yig2: Tig: 0)
iES(’io)

f yz s Yio2 | Lig; M1, M ) *
_MOZO "717"72 Z ) yO | T, 017/]1) : U(yilvyio%wio;e)'
1€S5(ip) il o1 71

Noting that, when M — oo,

—1
MCiy(my,m) = {f(yio2 | mio;'rllv”h)}

and

M Z f yzl??/lo? ’ wlov”l?"?)U

(yf y Yig2s L ;9)
h(yi | is 1) b ’

€5 (i)

5 f(ylayiOZ ’ Ti0; 7717772)U(yla3/1'027331'0;9)6@1,
D1

by putting two pieces together, we have

Z w:U(y;‘(l? Yip2, Tiy 0) £> E[U(yh Yip2s Lig 0) | yi027 Lio; M1,y 772] .
1€S5 (i)
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Similar results can be shown for other terms. Also when M — oo, by Theorem 4.3,
w: = W(6:7Tz7y?7m:;ﬁl7ﬁ2)7

and it thus follows that 6/ is equivalent to the solution to (4.33).

Let m, = (. m5), 8. = (6, m) and U (r,y,x:0.) = (U (8,), Sy (m,)), where
U’"(8.) and 8’,,(n,) are defined in (4.32) and after (4.34), respectively. We assume
that conditions S1-S8 in Theorem 3.1 hold for U.(r,y, x;0) and .. Theorem 4.4
follows directly from similar arguments to those in Section 3.6.3. The only step
missing is to find an expression for £ [8Uf ton } This can be done by representing
U’ as E[U(y,w; 0) | r,y,x;n| and we have

0 .
fi
57U 0.m)

0
= o / U(y, ;0) f (Yumis | 75 Yovsr T M)A (Yis)

0
:/U(yaw70)a_n,f(ymzs ‘ rayobsaw;n)du(ymis)

0
= / U(y? €T 0){87]/ IOg f(ymls | T Yopss L n)}f(ymzs | T Yopss L; n)d:u(ymzs)

=/U(y,w;9) [S(1) = Sobs(M)] f Wnis | 5 Yo 5 M)A (Y i),

where y,,;, and y,,, are the missing and observed components of y. Therefore,

0 4 0 A
fi - fi
B0 0] = [ U Oy @)irdyda

= E{U(y,2;0)[S(n) — Sos(m)] } -
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Chapter 5

Doubly Robust Fractional

Imputation

As with most imputation-based approaches, the validity of subsequent analyses based
on the fractionally imputed data set rests on the correct specification of models for
the data generating process. In most cases, these models are reliable, because the
data creators are equipped with an in-depth knowledge of statistical modelling and
have access to extra information which contributes to revealing the structure of the
responses. Nevertheless, it is always desirable if we could improve the robustness of

estimation, at least for some important inferential problems.

Scharfstein et al. (1999) first pointed out the “doubly robust” property of the AIPW
estimator, that is, it is consistent if either the model for the data generating process
(DGP) or the model for the missing data process (MDP) is correctly specified. Bang
and Robins (2005) extended the method for constructing doubly robust estimators to
the longitudinal case through an alternative “regression representation” of the AIPW
estimator. The key idea underlying double robustness is to incorporate both the
DGP model and the MDP model simultaneously. In this chapter, we integrate the
MDP model into the proposed fractional imputation procedure by imposing additional
“calibration constraints” when estimating parameters in the DGP model and show
that the estimators of marginal population quantities are doubly robust against model

misspecification.

96



5.1 Univariate Ordinal Responses with Missing ob-

servations

5.1.1 Basic Settings and Motivation

We begin with a simple case where only one ordinal response is subject to missingness
with notation and assumptions given in Chapter 3. The available data set is denoted
by O = {(n,yi,wi), 1= 1,... ,n}. We mainly focus on the subsequent analysis
of estimating the unconditional cumulative probabilities p defined in Section 3.3.1.
But it is important to note that the following discussion is also true for estimating

a general marginal parameter @ = E[g(Y')], where g(-) is a scalar- or vector-valued
function, because 8 = Z}Izlg(j)P(Y =j)= Z}]=1 9(j)(p; —pj-1)-
First, we postulate a cumulative link model of the form (2.16) for the response Y

with X as covariates
Gy X))=a;-B'X, j=1,....J-1, (5.1)

where v;(X) = P(Y <j | X) and G~ is a link function. Let n = (a4, ..., ay-1,3")
be the parameters in this DGP model. Note that our discussion can be readily
extended to cover other ordinal regression models introduced in Section 2.4. At
the same time, we characterize the MDP with a parametric model 7(X; ¢) for the

response probability
7(X)=P(R=1|X).

A common choice for 7(X; ¢) is the logistic regression model given in (3.2). The
parameters ¢ can be estimated by maximum likelihood method based on the data

{(ri, x;),i=1.... ,n} and let ¢ be the resulting estimator.

Suppose that the ith observation has the response missing. A general fractional
imputation procedure replicates this unit M times and fill in M imputed values g;; for
Jj=1,..., M, each assigned a fractional weight w;;. For the procedure we proposed
in Chapter 3, M = J and g;; = 7 with

wij = v;(®i; N) — vj-1(25;N%) (5.2)
and 7° defined in (3.1). Based on the imputed data set, the fractional imputation
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estimator p/? is given by

n

J
ﬁfz = nfl Z TiZ; + (1 — 7“1') Zwijcj s (53)
j=1

i=1

where z; and ¢; are the cumulative indicator vectors for y; and level 7. When model
(5.1) is correct, we have shown in Section 3.3.1 that p/® is a consistent and effi-
cient estimator. However, when model (5.1) fails, the second term in (5.3) cannot
recover the true distributional structure of the missing responses and thus introduces
bias. To quantify this bias, we compare p/* with the unobservable sample mean
D =n"tY " z, called the “strong robust estimator” by Kang and Schafer (2007),

since it is free of model assumptions and always consistent:

n

J
T)—]A?fz = n_l (1—ri)[zi—2wijcj]
i=1 j=1

n

J
= n! [1 — rﬂfl(wi)} [Zi - Z wijcj]

‘I‘n_l ZTZ‘ |:7T_1(CBZ‘) — 1} [Zi — Zwijcj}, (54)

where 7(x;) is the response probability of the ith observation. Note that even when
the DGP model does not hold, the fractional weights w;; usually still converge to some
values w}; which only depends on x;, therefore, under the MAR assumption, the first
term in (5.4) converges to 0 considering the fact that E[1 — Rr~'(X) | X| = 0. The
second term involves only the observed values and thus can be actually calculated
from the data assuming the response probabilities are known. If we use the same
set of imputed values, but choose a proper set of fractional weights w;; such that the
second term in (5.4) vanishes, then the resulting estimator will remain consistent even
when (5.1) is incorrect. In practice, the response probabilities are usually unknown
and need to be estimated through a correctly specified model 7(X; ¢).

A further look into the second term in (5.4) reveals an interesting interpretation
that this term essentially estimates the potential bias introduced by imputing miss-
ing values incorrectly. To see this, suppose that all responses, whether observed or

missing, are replaced by Z‘j]:l w;jc;. The actual bias of the observed group can be
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directly calculated as
n J

AR = Z r; |:Zi — Zwijcj} .
j=1

i=1
Based on the idea of inverse probability weighting, we can estimate the total bias
with

n

J
AT = Z rm_l(azi) [ZZ‘ — Z wijcj} .
j=1

i=1

The bias of the missing group is given by

n

Ay =Ap —Ap = Zri[w’l(a}i) — 1} [zi — Zwijcj}.

i=1

5.1.2 Doubly Robust Fractional Imputation

Motivated by the above observation, we propose three different choices of fractional
weights, with which the imputed data set produces valid results for various subsequent
analyses as in Chapter 3 when the DGP model holds, and still provides consistent
estimators of the marginal cumulative probabilities when the DGP model fails but a

correct model for the MDP is available.

The first approach shares the same idea as in Bang and Robins (2005) and con-
siders an extended version of (5.1) with the estimated inverse response probabilities

71X ; ) as a covariate:
G 'HX))=a,-BX —vmr {(X;¢), j=1,...,J-1L (5.5)

Let M) = (a1, ...,a5-1,08 v, ... ,Vj—1) be the parameters in the extended model.

We obtain an estimator 7).,y by solving the following estimating equations:

n P . A
0= Zn’ {an( )Gl [’?(33@, M) ¢)} } [Zi — (x5 UIOE d))}? (5.6)
i=1 a

~

where ’7(931‘;77(@)792’) = (71(331‘;"7@)7(%5),-'-7%—1(%;”7@)7@)/' The new fractional
(@)

weights w;;” are given by

Wi = (203 Ty D) = T3 (@3 ()0 @) — Fjor (T3 10y D)- (5.7)
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As Bang and Robins (2005) pointed out when the model belongs to the generalized
linear models family with the canonical link function, then 7, is essentially the
maximum likelihood estimator. But in our case, the assumed cumulative link models
do not have the canonical link and thus the above estimating equations (5.6) have a
different form from the score equations in (2.18). This is also true for the continuation-

ratio link models.

A practical issue arises for the first approach when model (5.1) is imposed. The
new covariate with varying coefficients invalidates the common slope assumption of
the original model and breaks the order structure of the cumulative probabilities. One
challenge faced by the extended model is the possible overlap of curves for different
cumulative probabilities, which leads to negative estimated category probabilities,
in our case, negative fractional weights. An ad hoc workaround for this issue is
to set all negative weights to 0 and re-allocate the fractional weights within the
same cluster proportional to their original weights. Specifically, suppose that the ith
observation has a missing response and is imputed by the cluster {(1,a;),...,(J, ;) }
with fractional weights (w'”, ... w\?) given by (5.7). If wfjo) < 0, the fractional
weights are adjusted such that
(a) (a) wy s
io =0, Wy = ﬁ for j # jo. (5.8)

2o Wis

The adjustment may have certain unknown impact on the resulting estimator, but

w

our simulation studies seem to suggest that the occurrence rate of negative weights is
low and the impact is ignorable. Note that this is not a problem if continuation-ratio
link models are used, because they always produce legitimate probabilities whether

the common slope assumption holds or not.

The second approach still uses the original model (5.1) but estimates the param-

eters by solving the following weighted estimating equations:
RS —1 g 9 1
0=n Zﬂ' [7T (zi; @) — 1} %G [7(582‘;77)} [Zi - ’Y(wi;n)]a (5.9)
i=1

where y(xi;m) = (m(xi;n), ..., v-1(xi;m))". Kang and Schafer (2007) mentioned
a similar idea under a simpler case where a continuous response follows a linear

regression model. Let 7, be the solution to (5.9). Note that 7, can be viewed as a
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weighted least square estimator of 17 based on the observed units with weights given

by

G~ [71(5132‘; "7)}
(77 (@5 ®) — 1] ;
G~ [’YJA(%‘; 77)}
where G~ (z) is the derivative of G™1(z). It then follows the new fractional weigths:

b . . .
’ng) = wj(wi; "7(1;)) = ’Yj(aiz'; U(b)) - ’ijl(wi; 77(1;)) . (5.10)

The third approach also rests on the original model. However, instead of re-
weighting the score equations, we estimate 1 by introducing auxiliary (J/—1)-dimensional

parameters A in the estimating equation. Specifically, we solve

n

_ = /- — g 0
0=n IZ;TZ»S(zi,iBi;”?)_)‘” 1;7%[77 1(331‘;¢)_1]%’Y(33i;77>7

0=n""Y rr(z; ¢) — 1] [z —v(zsm)] (5.11)

i=1
where S(z,x;n) is the score function defined in (2.19). Let the solution be denoted
by (ﬁ’(c), 5\’)’ . Note that 7, can be alternatively defined through the following con-

strained optimization problem:

argmaXpcp,, n Z Lovs (Ti Yi» Ti3 M) (5.12)
i=1

where

H, = {"I n”! Zﬁ‘ [ (e P) — 1[z; — v(xi;m)] = 0}
i=1
and lyps(r,y,@;m) = Z}]:1 ri(z; — zj—1)log [vj(m;m) — v;—1(x;m)] is the observed
log-likelihood function. We apply the Lagrange multiplier method and define the

Lagrange function as

n

L(n,A)=n"" Z Lobs (7, Yi> i3 1) + A'n ! Zri (7 (@i @) — 1] [z — v (@i m)].
=1

=1
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Equations (5.11) then follow by setting the derivatives of £(n, A) with respect to n
and A to zero. Therefore, 7)) can be treated as the maximum observed likelihood
estimator calibrated with the response probabilities to correct the potential bias of
estimators of marginal cumulative probabilities. The optimal points (ﬁ’(c), 5\/)’ can
be found by existing constrained optimization routines such sequential quadratic pro-
gramming (Boggs and Tolle 1995). The fractional weights are constructed in the same
way as the second approach with n estimated by 7).

Wi = wi(@; Ne) = 7@ Ne) — V(@i ) - (5.13)

The following theorem formally presents the “doubly robust” property of the es-
timators of marginal cumulative probabilities derived from the fractionally imputed

data sets which are created through the proposed approaches.

Theorem 5.1. Suppose that a single complete data set is created by replicating each

missing observation J times and filling in J imputed values y;; = j, forj=1,...,J.
With the fractional weights wgg), wg) and wg) defined in (5.7), (5.10) and (5.13), the

estimators of marginal cumulative probabilities given in (5.3) are consistent under the
reqularity conditions in Section 5.5, if either the DGP model (5.1) or the MDP model
(X @) is correctly specified.

Detailed proof of Theorem 5.1 is given in Section 5.5. Here we provide a sketch
of key ideas used in the derivation. First consider the case when model (5.1) is
correct. For the first approach, in the extended model with 7(x;; é’)) replaced by its
probability limit, the true values of v; are zero and hence the added covariate will
have little impact on the fractional weights. For the second approach, the estimating
function in (5.9) with 7(z;; ¢) replaced by its probability limit is unbiased evaluated
at m,. For the last approach, the constraints are approximately met at n = n,, so
based on the same idea as in the Lagrange multiplier test (Breusch and Pagan 1980),
the estimator under the constraints is close to the unconstrained estimator. When
the model for 7(X; ¢) is correct, it can be easily checked that the second term in

(5.4) with response probabilities estimated by m(x;; ¢) equals zero for all the three

approaches.
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5.2 Causal Effects of a Point Treatment with Or-

dinal Outcomes

In this section, we apply the fractional imputation methods proposed in Section 5.1
to observational studies concerning the causal effects of a dichotomous treatment
measured by an ordinal outcome, by using a “complete” data set where both potential

outcomes of each individual are either observed or imputed.

5.2.1 Basic Settings

Suppose that the data set from an observational study is given by {(ri, Yi, T;), 1 =
1,... ,n}, which is an i.i.d. sample of variables (R,Y, X), where R denotes the level
of a dichotomous treatment (with level 0 and 1) received by the subject, Y is an
outcome on a J-level ordinal scale measured at the end of the study and X consists
of a set of confounding variables. For a random subject, we envisage that there exist
two potential outcomes Y (@ and YV with Y") denoting the outcome at treatment
level r for r = 0,1. For subject i, the actually observed outcome y; is a realization
of the potential outcome Y ") corresponding to the treatment level received by this
subject. This is known as the consistency theorem in the causal inference literature
(Pearl 2010). Without loss of generality, we assume that the first n; subjects receive
treatment at level 1, that is, v, = 1 for ¢ = 1,...,n; and the rest receive level 0.
The fundamental problem of causal inference is to construct and estimate a quantity,

known as the average treatment effect (ATE), which measures the difference between
YW and Y.

Unlike in randomized experiments, the treatment in observational studies is not
assigned randomly among subjects, but often associated with some pretreatment vari-
ables. For example, a doctor may suggest that a patient have a surgery if he/she is
young, and get medical treatment if he/she is in old age. In most cases, the age
also has an impact on the potential outcomes, therefore the potential outcomes Y (")
are usually associated with the actual treatment R. We assume that the association
can be fully explained by measured variables X and that there are no unmeasured

confounders. This implies that
YO L R|X forr=0,1.
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In other words, the potential outcomes are conditionally independent of the actual
treatment given the confounding variables X. For example, suppose there are two
patients with same values for X, but one receives treatment at level 0, while the
other receives level 1. We assume that the patient receiving level 0 would have the
same outcome as the other, if he/she had received level 1. It is important to note
that Y™ 1 R | X is different from Y L R | X. If the treatment has a causal
effect on the outcome, then the observed outcome Y is associated with the actual
treatment R conditional on X. The confounders X are usually chosen based on
background knowledge of the investigative team (Robins 2001). However, in the
absence of randomization, there is no guarantee that all confounders are included in
X and uncontrolled confounding gives rise to biased effect estimates. In that case,
special techniques are necessary to adjust for these unmeasured confounders, see, for
example, Stiirmer et al. (2005), Johnston et al. (2008), VanderWeele and Arah (2011).

Under the potential outcome framework, the causal inference problem can be

viewed from a missing data perspective (Westreich et al. 2015). For any observation
¢ (0)

thus missing. The same thing can be said of units with r; = 0. Therefore, the

with r; = 1, the observed outcome is y; = y ) and the counterpart y; ’ is unobservable,
causal inference involves comparing two responses both subject to missingness and
never observed simultaneously. Table 5.1 illustrates a typical data set from a point-

treatment study viewed as a data set with missing observations.

Table 5.1: An Observational Data Set in a Point-treatment Study from a Missing
Data Perspective

i y® Yy ©) R X X, X
1 n * 1 T1,1 T1,2 T1,3
n Yn,y * 1 Tny1 Tny2 Tny,3
ny+1 * Yni+1 0 Tni+11  Tni+12  Tni41,3
n * Yn 0 Tn,1 Tn,2 Tn,3
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5.2.2 Doubly Robust Causal Effects Estimation

A well-defined ATE is of crucial importance in measuring the causal effects, but the
construction is not straightforward for ordinal outcomes. The risk difference defined
by E[Y W] — E[Y (] for continuous responses is not suitable in this case, because the
values of ordinal variables only reflect comparative orders rather than quantitative
scales. The risk/odds ratio used for binary responses is not directly applicable either,
because an ordinal response usually has more than two categories. We consider two
commonly adopted approaches for ordinal outcomes. The first approach assigns a
score s; to each level j from 1 to J and thus transforms the ordinal responses to
scalar variables U(") = ijl s;I(Y") = j) for r = 0,1. The ATE is then defined as
the risk difference of the two scores: E[UM] — E[U®]. The second approach chooses
a reference level jy based on which the ordinal variable collapses into a dichotomous
variable V(") = I(Y(™ > jy) for 7 = 0,1. We can then define the risk ratio (RR) or
odds ratio (OR) by

(5.14)

Both methods involve subjective assessment from the investigators through the
choices of the scores s; and the reference level j,. Even for the same data set, dif-
ferent researchers may have different choices depending on their specific needs. One
attractive property of fractional imputation is that the procedure is independent of the
choices of ATE. It simply creates a “complete” data set where both potential outcomes
are available. With this data set, different data users then choose appropriate scores
and reference levels according to their needs and obtain estimates of ATE through
straightforward calculation. Furthermore, the ATEs defined above are functions of
the marginal probabilities of the potential outcomes. By assigning fractional weights
proposed in Section 5.1, the “complete” data set provides doubly robust estimators of
ATE.

We first impose two models on Y™ and Y(© against X separately:

J

G )| =a

(%ﬂﬁ%Xﬂ:am+ﬁwX,j:L“wJ—L (5.15)



where %(.r) = P(Y" <j| X)forr =0,1. Let nM = (agl), . ,aglll,ﬁ(l)/)’ and
n® = (aﬁo), o ,ozsoll,ﬁ(o)/)’ be the parameters in these models. At the same time,
we model the treatment assignment process by positing a model 7(X; ¢) for P(R =

1| X), for example, in a logistic regression form:

m(X; ¢)

X)) "X 10

log [
where a(X; @) is specified up to some unknown parameters ¢. If model (5.16) holds,
a consistent estimator (}5 of ¢ is given by maximizing the likelihood function based
on {(ti, xz;),1=1,... ,n}. This is the basis for the inverse-probabilities-of-treatment

weighting method proposed by Robins et al. (2000).

To create the “complete” data set, we begin with Y (1) which is treated as a response

variable with missing observations and R is the response indicator. Each incomplete
) _

and w%)

observation @ = ny,...,n is replicated J times with missing values filled in by gjfjl

(a)  (b)

1,...,J. The corresponding fractional weights can be taken as w;;”, w;;

defined in (5.8), (5.10) and (5.13). We repeat the procedure for Y(©). Missing values

of YO in observations i = 1,...,ny are imputed in the same way as Y and the
fractional weights wz(j), wl(]b )
m(x;; @) for r; and w(x;; ¢). Finally, we obtain a single data set of size Jn with
Y® and Y@ fully observed for all subjects, denoted by {(r;",y:(l),y:(o),mj), i =
1,...,Jn} with fractional weights {’JJ:(G), i=1,...,Jn}, {w:(b), i=1,...,Jn} and

{w:(c), i=1,...,Jn} corresponding to the three approaches proposed in Section 5.1.

) and wl(; are calculated by substituting 1 — r; and 1 —

The subsequent analysis is straightforward. For example, we choose jo as the
reference level and are interested in estimating the risk ratio @ = RR defined in

(5.14). An estimator based on the “complete” data set is given by

Jn Jn
0=> wiI(y" >j.)/ > Wiy > ), (5.17)
=1 =1

. b
where w? can take values w ), w*

) and w;

. By Theorem 5.1, it is apparent that
6 is doubly robust in the sense that it is consistent if either model (5.15) or model

(5.16) is correctly specified, but not necessarily both.
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5.3 Longitudinal Ordinal Responses with Mono-

tone Missingness

5.3.1 Basic Settings

In this section, we extend the discussion in Section 5.1 to multivariate cases and
consider the data set O = {(ri,yi,azi), 1 =1,... ,n} consisting of 4.7.d. samples
from (R, Y, X), where Y = (Y1,...,Yr) is a T-dimensional response vector from a
longitudinal study with each element Y; being an ordinal variable with J; categories
and subject to missingness. We assume that the data follow a monotone missing
pattern (see Section 2.2.1). The MAR assumption in this case implies that

P(Ri=1|R;1,Y,X)=P(R,=1|R;_,,Y, 1, X), (5.18)

fort =1,...,T, where R;_1 = (Ri_1,...,Ry) and Y, = (Y;_1,...,Y;) for t > 2
and Ry, Y are equal to 1. In other words, the probability of observing Y; is fully
determined by the history (Rt—laYt—l) and baseline covariates. Our interest lies
in creating a single imputed data set with fractional weights to facilitate various

subsequent analyses.

The fractional imputation procedure proposed in Chapter 4 is readily applicable to
this problem. Under current settings, we are able to simplify the process and improve
the robustness of estimators of marginal cumulative probabilities. As in Chapter 4,

we impose a sequence of conditional models on the responses:
Gfl [’Yt,j(}_ftA,X) =+ bt(Yt—bX%/Bt)a J=1..., i =1, (5.19)

for t =1,...,T, where G is the link function, v, ;(Y-1,X) = P(Y; <j | Y1, X)
and b;(-) is a pre-specified function parameterized by 3,. The cut-points o ;’s satisfy
g <o < gy Let my = (aua,...,q40,-1,3;) be the parameters in the model
for Y;. In addition, we also postulate a set of models based on (5.18) to characterize

the missing data process:

)\t(Yt_—la X7 d)t)
1— )\t(Yt—la X; ¢t)

log [ ] — (Y1, X 0,), (5.20)
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fort =1,...,T, where \(Y; 1, X;¢,) =P(Ri=1| R,y =1,Y, 1, X) and a;(-) is
a function given up to the unknown parameters ¢,. Let ¢A)t be the maximum likelihood
estimators of ¢ based on the units with R,_; = 1. Since the data are missing
monotonically, Y; is observed only if Y,_; are all observed, therefore the response

probabilities can be expressed as a product of conditional response probabilities:

t

(X, Y ai¢,...,0) =P(R, =1 XY, ) = [[MY 10, X5¢)  (5.21)

=1

and can be estimated by substituting é&l for ¢, for l =1,... 1.

5.3.2 Doubly Robust Fractional Imputation

Let f(-) denote the probability mass functions, then from (5.19) it is not difficult to
obtain f(y; | ®,g1—1;m,) fort =1,...,T. As in Chapter 4, the observed log-likelihood
function is given by:

lobs = ZZM — Tit+1 10gf(%1,~--7yi,t|ﬂ3i)

=1 t=1

n T t
= ZZZT‘M(l — 7’1‘7t+1) Ing( i,

i=1 t=1 [=1

:ZZZM — Tii41 lng(

),

)

=1 [=1 t=l
n T

=> > n ), (5.22)
i=1 [=1

where it is understood that r; 7 ; = 0 for all 7. This implies that when the models
in (5.19) are correct, the parameters 7, can be consistently estimated by fitting the
model for Y; alone with observations satisfying r;; = 1. The iterative procedure in
Chapter 4 can be simplified by imputing missing values and calculating fractional
weights simultaneously. Let O(©) = O be the original data set and w(® = 1 be the
initial weights. We impute the missing values for each response sequentially from
Y; to Yp. Let O® be the data set after Y; is fully imputed, and let w® be the
corresponding weights. The third approach in Section 5.1 can be extended to the
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longitudinal case. For t = 1,...,T, we update the data set O¢~1 to O®) and weights
w1 to w® through the following steps:

1. For observations with missing values for Y; in O®=Y ie., {z DT = 0}, replicate
each missing unit J; times and fill in imputed values ;; = j, for 5 =1,..., J;.

2. Fit the model in (5.19) for Y; with observed units, that is, {z DTy = 1} and

obtain an estimator 7), by solving

argmaxy cp, , n~t i Tit log f(yi,t | Li, Z_/i,tq? 77t)> (5-23)
i=1
where .
H, = {nt cp ! ZA” = 0} ,
and B
Ay =17} = 1) [Zi,t — (i1, Ti; mﬂ
+ iri,l(ﬁ-;ll - 1) [E(Zt | G i) — B(Zy | Gigoro )|
=1

with Z; being the cumulative indicator vector of Yy, v, = (Ve1, .-+, Vesi-1)

and Ty = T (i, Yy 1; by, ..., ¢,) estimated from (5.21). Here E(-) denotes
the expectation based on the assumed sequential regression models (5.19). For

example, E<Zt | @z‘,t—hwi) = ’7t('.1—/i,t—17wi§77t) and

Ji—1
E(z¢ | Yiyo, ®i) = Z'Yt((ja Yis—2), Ti; M) (FVig—15 — Vit—1.5-1),

Jj=1
where 4;¢—1; = %, (i 4o, ®i; 7_1) and 7),_; is obtained when we create O¢~1).

3. For the observed units with r;; = 1, the weights remain unchanged, while for
(t—1)

a unit ¢ with r;; = 0, the original weight w, is split among the cluster of

imputed values with the jth imputed value ¥;; receiving a fractional weight:

wg) = wz(til) [’Yt,j (x4, Yii1; ) — ’Yt,jfl<wia Yii1; "A7t)] (5.24)
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Consequently, we obtain a new data set O® with weights w®, where all missing

values of Y; are imputed.

Note that the calculation of #;; and 7. ;(%:, ¥, 1;7;) in STEP 2 and 3 is possible
because O~ has no missing value in Y,_;. The following theorem presents the
double robustness of estimators of marginal cumulative probabilities based on the

fractionally imputed data set:

Theorem 5.2. Based on the final data set O with w'D), the estimator of marginal

cumulative probabilities of Y; given by

‘ -1

ol ={ > o™} {Y w Uy <1 Iy < A1)} (5.29)
ico(T) i€e0(T)

fort = 1,...T, is consistent if either the DGP models (5.19) or the MDP models

(5.20) are correct, but not necessarily both.

Proof of the Theorem is presented in Section 5.5. The proposed procedure doubly
protects the marginal estimators for all responses against model misspecification, but
it is also possible to protect a specific response Y, by carrying out the above STEP 2
only when we create O%) and following the regular fractional imputation procedure

when imputing other responses.

We use a special case with T" = 2 to intuitively illustrate the rationale underlying
the constraints in STEP 2. For Y7, it is easy to check that the constraint is equivalent
to that imposed by (5.12) in the univariate case. For Ya,

Aio = ria(fty — 1) [2zi2 — Yo (Ui, i my)]

Frialid = 1) [l @) - B(Z2 | @)

where F(Z, | x;) estimates the cumulative probabilities (P(Yy < 1| @;),..., P(Ys <
Jo — 1] x;)) based on the DGP models. Similar to (5.4), the first term of > . | A;-
approximates the potential bias of imputation if every unit with r; 2 = 0 is imputed in
the same way as those with ;5 = 0 and r;; = 1. However, in the actual imputation
procedure, the units with both Y; and Y3 missing are imputed differently and the
actual contribution of such a unit 7 to the final estimator ﬁgl is (Z5 | x;). Therefore,
we add a term Y (1 —7i1) [vo(yi1, @i My) — E(Z, | ;)] to adjust for the difference.
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But this term is not directly observable, so we replace it with an [IPW estimator,
which is essentially the second term of """ | A; 5. Consequently, Y | A; o quantifies

the potential bias of estimating p, based on the actual imputed data set.

5.3.3 Discussion

Since the models in (5.19) are fitted sequentially, there exist naive extensions of the
three approaches in Section 5.1 to the longitudinal case. In STEP 2 of the above
procedure, when fitting the model for Y; with observed units, we simply consider
Y; as the single response with missing values and all previous variables Y,_;, X are
treated as fully observed covariates, although some values of these variables are in
fact imputed. We then apply the three approaches in the univariate case to the subset
of OV involving (Y;,Y; 1, X) by substituting r;; for r;, #;; for 7(x;; q}b), z;y for
vl

wfct)J defined in (5.7), (5.10) and (5.13) for the imputed values ¢; ;. For example, to

zi and v, (Y; 1, Ti;m;) for v(xs;m) and obtain the fractional weights w and

extend the second approach, we estimate 1, in STEP 2 by solving

n a 8 B - -
0=n""' Zri,t [ﬂ-i,tl - 1} {%Gt ! ['Yt(yi,t—la x;; mﬂ } [zi,t - 'Yt(yi,t—la Zi; m)]‘
t

i=1
In STEP 3, the weights of imputed values are updated to wg’b) = wgt_l’b)wg?j where
wz(t_l’b) is the original weight associated with unit i in O~ and

b _ A~ _ A
wﬁ,ﬁj = V.5 (Yi g1, i Nyry) — Veg-1(Yip1: Ti5 Tyw))-
The theoretical justification of these approaches is not straightforward (See the proof
of Theorem 5.2 in Section 5.5 for details), though the simulation results we present
in Section 5.4 seem to suggest these methods also lead to doubly robust estimators

of marginal cumulative probabilities.

When the data have an intermittent missingness pattern, the naive methods are
apparently not applicable, while extending the proposed method based on calibra-
tion constraints is theoretically possible. However, two practical issues prevent the
implementation of the double robust fractional imputation with intermittently miss-
ing data. The first issue is that modelling the MDP is challenging. Robins and Gill

(1997) discussed a class of models for non-monotone missing processes, but fitting
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these models is computationally cumbersome. Even if we can estimate the response
probabilities under some strong assumptions such as the covariate dependent missing-
ness, it is almost impossible to solve the constrained optimization problem numerically
with existing algorithms, because in the intermittent case, both the target function

and the constraints involve parameters from all the sequential regression models.

5.4 Simulation Studies

Numerical simulations are conducted to examine the finite sample properties of dif-
ferent estimators under various choices of models. The details of models we impose,
either true or false, are listed in Table 5.2 for the three problems we consider in this
chapter, where “DP” refers to models for the data generating process, “MP” to models
for the missing data process and “TP” to models for treatment assignment. The fully
observed baseline covariates X; and X5, also called the measured confounders in the
causal inference literature, are generated from Exp(1) and N(0.5,1), respectively. All
the ordinal responses we simulate have three ordered categories and are modelled by
cumulative link models of the form (2.16) with probit link function. The sample size
is taken as n = 200 and n = 500, each replicated 2000 times.

Tables 5.3, 5.4 and 5.5 report the results of the univariate missing data problem,
the point-treatment causal effect problem and the longitudinal data with dropouts,
respectively. For each estimator, the absolute relative bias (ARB) and mean squared

error (MSE) are reported. We use PaRb to indicate the set of models applied, where

a = I(missing data/treatment assignment models are correct),

b = I(data generating models are correct).

For example, P1RO indicates the case where the missing data/treatment assignment

models are correct, but the data generating models are misspecified.

For the univariate missing data problem, each row of Table 5.3 contains the results
of one method for estimating the first category probability of the response m; = P(Y =
1). The three rows denoted by “DFIa”, “DFIb” and “DFIc” correspond to the three
doubly robust fractional imputation methods in Section 5.1. For the first approach,

results based on adjusted fractional weights are reported. For comparison, we also
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Table 5.2: Details of the Model Specifications for Simulations

1. Univariate response with missing observations

DP True probit|{;(X;n)] = a; + (X1, X2, X1 X5)8,
(061,062) = (—1, 1), ,6 = (2, 1, —4),,
False probit hj(X; 77)] = a; + (X1, X2)B;
MP  True logit[r(X; )] = (1, X1, X2, X1X2), ¢ =(—1,1,1,—1,
False logit[n(X; ¢)] = (1, X1, X2)¢;

2. Causal inference in a point-treatment study

DP True probit[y;(X;nM)] = (1) + (X1, X, X1 X5) 8,
probit [v;(X;n)] = §O> + (X1, Xo, X1 X5)89,
) =(0.5,1.2), (!, ) = (-1,1), B ) =89 = (2,1, -4,

X;n ))] §1) (Xl,Xz)ﬁ( )

o\ (X1, X5) B0

(V. of?
False  probit[v;(
probit [% (X;n©

M) =
TP True logit[n(X;¢)] = (1, X1, X0, X1 X2)p, ¢ =(-1,1,1,-1),
False logit[m(X; ¢)] = (1, X1, X2)¢;

3. Longitudinal data with monotone missingness

DP  True probit[y;(X;m,)] = oy + (X1, Xo, X1X5)8,,
probit [2,; (X, Y1;m,)] = g + (X1, Xo, I(Y1 = 2),1(Yy = 3))3,,
(a11,012) = (1,2.5), By = (1,2,4)',
(042,17042,2) = (173)> By = (1,2, 2, _2),,
False probit [yl,j(X; 771)] = aq; + (X1, X2) B4,
probit [v2; (X, ¥1;m,)] = az + (X1, Xp, I(Vi = 2), (Y1 = 3))By;

MP  True logit[A(X;ey)] = (1, X1, X0, X1 X0)¢py, ¢y = (—1,2,—1,4),
logit[A2(X, Y1 y)] = (1, X1, X5, I(Yy = 2), (Y1 = 3)) by,
¢y = (1.5,—1,1,1,1.5),
False logit [\ (X )] = (1, X1, X2) oy,
logit[Ao(X, Y15 )] = (1, X1, Xo, [(Y1 = 2), [(Yy = 3))¢h,.
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considered the complete case analysis (CCA), the inverse probability weighting (IPW)
and the regular fractional imputation (FI) proposed in Chapter 3. Results from the
true complete data set (COMP) are included as a gold standard as well.

The CCA approach is clearly not valid. The IPW and FI produce consistent
estimators when corresponding models are correctly specified, but when the models
are misspecified, they both lead to severely biased inferences. For the three proposed
estimators, we observe that: (i) they are all consistent if either or both models are
true; (ii) the impact of adjustments on the first approach is not significant; (iii) none of
them is still valid when both models are wrong. Another interesting observation is that
when the MP model is correct, the doubly robust estimators are more efficient than
the IPW estimator even when the DP model is wrong. It seems that the incorrect DP
model still manages to extract some useful information about the response structure.
On the other hand, when the DP model is correct, the proposed estimators lose some

efficiency compared to the FI method, but the loss is not significant.

For the point-treatment causal effect problem, we chose level 2 as a reference level
in the simulation and estimated the risk ratio given by (5.14). Table 5.4 includes
results for the crude risk ratio (CRR) estimator, the inverse-probability-of-treatment
weighted estimator (IPTW), the regular fractional imputation (FI) estimator and
the doubly robust fractional imputation estimators. Because of the presence of con-
founders, the CRR is clearly not consistent. The IPTW and FI methods are only valid
under correct model specification and results for the proposed estimators confirm the

double robustness property.

For the longitudinal data with monotone missingness, we simulated two responses
Y and Y5, with approximately 40% of the subjects dropping out at the first stage and
only having baseline covariates observed, 10% of them dropping out during the second
stage and having Y7 observed, the rest 50% finishing the study and having both Y}
and Y5 observed. We were interested in the category probabilities of the final response
Y;. Table 5.5 presents the results for estimating the third category probability of Y5:
my3 = P(Ys = 3). The proposed doubly robust estimator is denoted by “DFI” and
the three naive extensions discussed in Section 5.3 are denoted by “NAla”, “NAIb”
and “NAlc¢”. The double robustness of “DFI” is obvious. From the results of this
particular simulation study, the three naive extensions seem to provide the same
protection for the marginal probabilities, except that the first approach has larger

biases when n = 200, possibly due to the issue of negative weights. The performance
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Table 5.3: Absolute Relative Bias (%) and Mean Squared Error (x107*) of Different
Estimators of 1 = P(Y = 1)

P1R1 P1RO POR1 PORO

n  Methods ARB MSE ARB MSE ARB MSE ARB MSE

200 COMP 0.3  (8.9) 03 (8.9) 03 (8.9) 03  (8.9)
CCA 106 (226) 106 (226)  10.6 (22.6) 106 (22.6)

IPW 1.7 (19.1) 1.7 (191) 172 (30.6)  17.2 (30.6)

FI 01 (132) 139 (24.5) 0.1 (132)  13.9 (24.5)

DFIa 1.0 (15.4) 29 (17.2) 02 (14.0) 141 (24.0)

DFIb 02 (14.2) 1.2 (15.7) 0.0 (134) 182 (32.4)

DFlc 02 (14.2) 1.7 (16.2) 01 (13.3) 187 (33.7)

500 COMP 02  (3.6) 02  (3.6) 02  (3.6) 02  (3.6)
CCA 101 (13.1) 101 (131) 101 (13.1) 101 (13.1)

IPW 07 (8.3) 07 (83) 169 (225) 169 (22.5)

FI 01  (5.4) 13.8  (16.7) 0.1 (5.4) 138 (16.7)

DFla 0.6 (6.3) 09 (7.5 0.0 (5.7 14.8  (17.8)

DFIb 02 (5.9) 03  (6.8) 01 (55) 18.1  (24.9)

DFIc 0.1  (5.9) 0.7 (7.0 0.1 (5.5 186 (25.8)

of other methods is similar to that in the univariate case.
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Table 5.4: Absolute Relative Bias (%) and Mean Squared Error (x1073) of Different
Estimators of the Risk Ratio

P1R1 P1RO POR1 PORO

n  Methods ARB MSE ARB MSE ARB MSE ARB MSE

200 COMP 0.1  (14) 01 (1.4) 0.1  (1.4) 0.1  (1.4)
CRR 134 (13.9) 134 (13.9) 134 (139 134 (13.9)
IPTW 19  (6.7) 1.9 (6.7) 204 (239 204 (23.9)
FI 01 (3.7) 189 (20.9) 01 (3.7) 189  (20.9)
DFla 1.8  (4.6) 06 (4.2) 05  (4.0) 184 (21.0)
DFIb 0.1  (4.0) 20  (5.0) 02 (3.8 200 (22.9)
DFlc 0.1  (4.0) 1.9 (5.0) 0.1 (3.8) 209 (24.8)

500 COMP 0.1  (0.6) 0.1  (0.6) 0.1  (0.6) 0.1  (0.6)
CRR 126  (9.6) 126 (9.6) 126 (9.6) 12.6  (9.6)
IPTW 0.9 (3.3) 09 (3.3) 19.8 (19.4) 198 (19.4)
FI 00 (14) 184 (16.9) 0.0 (14) 184  (16.9)
DFla 0.8  (1.7) 03 (1.7 0.0 (1.5) 183 (17.3)
DFIb 0.0 (1.5) 0.7  (2.0) 00 (1.4) 19.3  (18.6)
DFlc 0.0 (L5) 0.7  (2.0) 0.0 (14) 20.1  (20.0)
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Table 5.5: Absolute Relative Bias (%) and Mean Squared Error (x107%) of Different
Estimators of my 3 = P(Y, = 3)

P1R1 P1RO POR1 PORO

n  Methods ARB MSE ARB MSE ARB MSE ARB MSE

200 COMP 0.3  (8.0) 03  (8.0) 03  (8.0) 03  (8.0)
CCA 206 (345) 206 (345) 206 (34.5)  20.6 (34.5)

IPW 1.1 (28.6) 1.1 (28.6) 91 (18.2) 91 (18.2)

FI 1.0 (12.6) 8.0 (12.5) 1.0 (12.6) 8.0 (12.5)

DFI 0.8 (16.6) 04 (16.4) 0.7 (13.4) 6.3 (13.1)

NAla 3.6 (19.8) 70 (21.9) 33 (18.2) 1.7 (17.2)

NAIb 0.7 (16.3) 05 (16.3) 0.5 (13.5) 50 (12.7)

NAIc 08 (16.1) 05 (15.8) 0.7 (13.3) 6.1 (12.8)

500 COMP 02  (3.1) 02 (3.1) 02 (3.1) 02  (3.1)

CCA 195 (21.5) 195 (21.5) 195 (21.5) 195 (2L.5)
IPW 04 (12.6) 04 (12.6) 9.9  (10.0) 9.9  (10.0)

FI 01  (47) 87  (6.8) 01 (47) 87  (6.8)
DFI 03 (6.6) 05  (6.7) 00 (5.2) 72 (6.5)
NAla 1.0 (7.5) 33 (85) 1.0 (7.2) 34 (7.3)
NAIb 03  (6.4) 0.7  (6.5) 01 (5.2) 54 (5.7)
NAlc 03  (6.4) 06  (6.5) 0.0 (5.2) 6.6 (6.2)
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5.5 Regularity Conditions and Proofs

5.5.1 Regularity Conditions and Proof of Theorem 5.1

Let

U(a) (T, Y, I; ’rl(a)v ¢) =r { G_l [:Y(ma 77((1)7 ¢)] } [Z - ’5/($7 n(a)7 ¢)]

(o)
be the estimating function in (5.6) and T'(r, ; @) be the estimating function in (3.3).
Let also 64 = (n’(a),¢')’~and U@ (r,y,z;0) = (U’(a)(r,y,w;n(a),q’)),T’(r,w;qb))’.
Assume that U 4)(, y, x; (4 ) satisfies condition S1-S4 in Theorem 2.1 and the unique
root is denoted by é?a) = (nZ‘;), ¢*)'. Note that the root is not necessarily (M{a)0: by

because models in (5.1) and (3.2) can be misspecified.

When the DGP model (5.1) is correct, it can be easily checked that 0,y = 1), =
(105, 07-10,080,0,...,0) where (a1,...,25-10,8;) are the true values of pa-

rameters in (5.1). The p/* can be treated as the solution to

0= n_l Z Uimp(ria Yi, Ti; ’fl(a)v é)’

i=1
where
J
Ui (7,9, 00y, ¢) = 7(2 — p) + (1= 1) >_w'”(c; — p).
j=1
Therefore, (n’(a)o,cgb*/,p{))’ is the unique root of E(f]'(a),U;mp)’ = 0, and thus the

consistency of pf* follows.
When the MDP model (3.2) is correct, it is apparent that ¢* = ¢, the true

parameter values in the model (3.2). From (5.6), note that

0 B A
G_l [7(331) 77(a)7 ¢)j| = H)

8(0[1, s >aJ—1)
where I is the identity matrix of dimension J — 1 and

J 1Y ; | = —7 !
a(Vl,...7I/J_1)G l[v(w“n(a)’gb)] =7 1<wl7¢)1[7
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so we have
n

J
Y [ (@ P) — 1] [z — ng’t)cﬂ =0,
i=1 Jj=1

the second term in (5.4) with the response probability estimated by 7(x;; ¢) is equal

to zero. Let

J
Urp(rv Y, &; n(a)v ¢7 P) = [1 - 747(71("'6; ¢)} [Z - ij(a)<w7 n(a)>cj] - P7

j=1

then the first term in (5.4) can be considered as the solution P to

0=n" Z U,p(ri, Yis @i Moy, @, P).
i=1
It is obvious that (nZ‘;),gbg,O’)’ is the solution to E[(Ij'(a), U;p)} = 0, and hence
P % 0. It then follows that the bias in (5.4) converges to 0 in probability and p/? is

consistent.

The double robustness of p/* based on the second can be shown similarly. For the

third approach, let

L 0
U(cl)<T7y7m;n7 ¢7 >‘) - TS(Z,w;’I’]) - AT[’]T 1($,¢) - 1] %7(wan)a

and
U (r,y, @, @) =r[n ' (z;0) — 1] [z — v(z;m)].

We note that (1, ¢*, 0) is the root of E (U, Uluy), T')] = 0, when the DGP model

is correct. The rest of the proof is the same as that for the first approach.

5.5.2 Regularity Conditions and Proof of Theorem 5.2

It is important to note that the estimator of marginal cumulative probabilities of Y;
based on the final dataset O") is the same as the one based on O® which has all
missing values of Y; imputed. This follows immediately from the fractional imputation
procedure in Section 5.3, because in the subsequent steps, units in O®) are either

kept unchanged or replicated with weights split among the replicated observations.
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In either way, the estimator of marginal cumulative probabilities of Y; is unaffected.

It then suffices to consider the estimator based on O®.

We first consider the case when the DGP models (5.19) are correct. Let the score
function of 1, be denoted by S;(vy:, Y,_1, x;m,). By the Lagrange multiplier method,
the constrained optimization problem (5.23) can be considered as solving the following

equations:

— a — a _ — S q
0=n" Z {Ti,tst(yi,t,yi,tp xi;m,) — A;%At<’ri7tayi,t’ Lis My Mi—1 ¢)} ;
¢

=1

0= n_l Z At(’f'z‘,t, ’,lfli,ty L35 Ty ﬁt—l’ d))?

i=1
where 9,_y = (7y,...,7,_1) and
AT, Yy, MMy, D) :Tt<77;1 —1) [zt - %(Qt_pw;mﬂ

+ Zrl(ﬂfl —1) [E(Zt |y, ) — E(Zt ’ ’!71-1:5'3)] .

As in Section 5.5.1, we assume that conditions S1-S4 of Theorem 2.1 hold for the
joint estimating functions. Note that, by the MAR assumption

B{Rn = DEZ | V0. X) = B(Zi | Vi1 X))}
:E{E[Rl(wl_l —1) Y1, X]| [E[E(Zt | Y, X)| Y, X]| - E(Z, | Yl—laX)]}

and when models (5.19) are correct
E[E(Z,|Y,X)| Y1, X]| =E(Z,| Y -1, X),
evaluated at the true parameter values 1,y = (1, - - ., My0). Therefore, we have
E[At(Rta Yt; X My ¢*)} =0.

Then by arguments in the proof of Theorem 5.1, f){ " is consistent.
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If the MDP models (5.20) are correct, we have

t

p,—pl' = Zri,l—l(l —ria)[zie — B(Z¢ | 95y y. xs)]
=1

=(1- Ti,t) [Zi,t - 'Yt(@i,t—h Li; mﬂ
t—1
+ Y (1 =ri) [B(Z | gp@i) = B(Z0 | 9y00.20)|
=1
=Ais + (1 - Ti,tﬁ-i_,tl) [zie — Ve Yir1, T n,)]
t—1
30— ) (B2 g ) — B(Z | g0
=1
Note that

El—Rm ' |Y, .1, X] =0 forl=1,....¢

evaluated at the true parameter values ¢,. By arguments in Section 5.5.1, p, — ﬁf ‘

converges to 0 and thus j){ " is consistent.

For the naive extensions, the consistency under the correct DGP models is easy
to show. When the DGP models are misspecified, it can be checked that

Zri,t(ﬂ—i_,tl -1) [zi,t - 'Yt(yi,tfh Ti; m)} =0,
i=1

for m, = Mya)s Mypy and 7y, the estimates corresponding to the three approaches,
which implies that the naive extensions only eliminate the bias if all units with r;; = 0
are imputed in the same way as those with 7,; = 0 and r;;_; = 1 and fail to adjust

for the true bias of the actual imputation procedure.
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Chapter 6
Discussion and Future Work

In previous chapters, we proposed a fractional imputation procedure based on se-
quential regression modelling and addressed the important problem in missing data
literature on the creation of a single complete data set to facilitate various subsequent
analyses by multiple users when variables of mixed types are subject to missingness.
In this chapter, we conclude the thesis with a discussion on the integration of the
proposed method with another main research topic, the analysis of complex survey
data. We also point out some other directions that deserve further consideration in
the future.

6.1 Fractional Imputation for Complex Survey Data

Statistical agencies are one of the most important sources of public use data files
and these data sets are often collected through carefully designed complex surveys.
The proposed fractional imputation procedure can be easily adapted to integrate the
design features of the complex survey data by combining the fractional weights and the
design weights. We take the simple case in Chapter 3 as an example to demonstrate

the idea of incorporating surveys weights into the proposed procedure.

We first consider the problem of parameter estimation in the context of survey
sampling without missing responses. Let {(yi,zci), 1 =1,...,N } be a finite pop-
ulation, from which a sample is drawn according to some sampling design. Let I;

be selection indicator for the ¢th unit, such that I, = 1 if the unit is selected in
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the sample and I, = 0 otherwise. The first-order inclusion probabilities ¢; are de-
fined as P(I; = 1) for i = 1,..., N, which are given by the sampling design. Let
{(di, Vi, i), 1 =1,... ,n} denote the sample of size n selected from the finite popu-

lation, where d; = ¢; ' are called the basic design weights.

In typical survey sampling problems, interest lies on estimating finite population
quantities, such as the population mean y = N~} ZZN:1 y;- In such cases, the most
popular way of inferences with survey data is the “design-based” approach. Here the
values (y;, x;) are treated as nonrandom and the selection process, reflected by in-
dicator variables I;, is the only source of randomization. For public use data files,
however, it is not unusual that the user is interested in investigating widely applicable
models underlying the finite population. The imputation of missing responses also
requires fitting models for the data generating process. To make inferences on the
parameters in these models with survey data, a different approach, sometimes called
the “joint-randomization” framework, is more appropriate. Under this framework,
the finite population is assumed to be i.i.d. realizations of variables (Y, X) following
a distribution F(y,x), often known as the superpopulation distribution. The sample
can thus be thought of as “a second phase of sampling” from the superpopulation (Go-
dambe and Thompson 1986; Binder and Roberts 2003). When evaluating estimators
based on the sample, we take two sources of randomization into account, the first
generating the finite population from the superpopulation distribution and the second

selecting samples from the finite population.

Let 8 be a parameter of the superpopulation distribution defined by an unbiased

estimating function U (y, ; @) such that
E[U(Y,X;6)] =0,

for some 6, where the expectation E¢(-) is taken with respect to the superpopulation
distribution. The interest lies in making inferences on 8. Because the finite population
is treated as an i.i.d. sample of (Y, X)), by Theorem 2.1, we are able to estimate 6

by solving
N

0:N_1ZU(yi,a:i;9), (6.1)

i=1
if the whole finite population is surveyed. In reality, however, inferences have to be

based on the sample rather than the finite population. A natural idea motivated by
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the design-based approach is to estimate the right hand side of (6.1), which can be

viewed as a population mean, using the Horvitz-Thompson (HT) estimator

N_l Z dzU(yla L5 0>a

=1

which is unbiased with respect to the sampling design. It follows that an estimator

6,, based on the sample can be obtained as the solution to

0= idiU(yi,azi;B). (6.2)

i=1

Carrillo et al. (2010) proved the consistency of 0, jointly under the superpopulation

distribution and the sampling design for generalized estimating equations.

Our main focus is on a sample with missing responses denoted by {(di, TisYis &i), © =
1,... ,n} where 7; is the response indicator of the ith sampled unit, such that r; =1
if y; is observed and r; = 0 otherwise. To estimate 6, a direct application of (6.2)
is impossible, since y; is not always observed. As discussed in Shao and Steel (1999)
and Kim and Rao (2009), we envisage that the response indicators also exist in the fi-
nite population, i.e., the finite population consists of units {(ri, Vi, i), i =1,... ,N},
which are i.i.d. realizations of the superpopulation variables (R,Y, X). We assume

that the data are missing at random at the finite population level in the sense that
P(R=1|Y,X)=PR=1]|X).

We further assume that the response Y depends on X through a model f(y | ;n)
parameterized by m. For ordinal responses, the model could take the form of (2.16).
By applying the proposed procedure to the finite population, we can estimate @ by

solving

0=N"! Z {riU(yi, xi;0)+ (1 —1r;) ij(a:i; 1, U (j, x; 0)} : (6.3)
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where w;(x; n) is defined in (3.13) and 7),, is the solution to

N
0= N_lzris(ziami§77>a (6.4)

1=1

with S(z,x;n) defined in (2.19) and z; being the cumulative indicator vector of y;.
We then substitute the corresponding HT estimators for all population quantities in

(6.3) and (6.4) and a sample-based estimator 7% is given by solving

0=N" Z {Tidz‘U(yz‘, x;;0)+ (1 —r) Z diw;(xi; 1)U (j, ; 0)} 5 (6.5)

i=1 j=1

where 7], solves
i=1
The factor N=! in (6.5) and (6.6) is not required for computational purposes.

Therefore, a modified fractional imputation procedure to incorporate survey weights
involves the following steps: (i) fit the imputation model with observed units weighted
by the survey weights d; as shown in (6.6); (ii) replicate the units with missing values
J times including the survey weights and fill in imputed values g;; = jfor j =1,..., J;

(iii) assign a fractional weight to the jth imputed observation:
Wiy = w](mﬂ If]s) - Vj(mﬂ If]s) - fyj—l(mi; f"s)) for j = 17 sy Jv

so that the final weight of the jth imputed observation is d;w;;. The resampling
approach to variance estimation can be straightforwardly adapted by integrating the
survey weights of each replication sample. Subsequent analyses can be carried out by
treating the fractionally imputed data set as a normal complete data set with survey

weights and by solving equations similar to (6.2).

The above discussions can be easily extended to the general case introduced in
Chapter 4 by two modified stages: (i) replicate the survey weights when imputing the
incomplete observations in Stage One and (ii) weight the estimating equations with

survey weights when fitting the imputation models iteratively in Stage Two.
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6.2

Future Work

The current work of this thesis can be continued or extended in several directions:

(1)

Applications to real data sets. Although we have shown the power of the pro-
posed methods through extensive simulation studies, identification of real world
problems and applications of our proposed methods to those problems are of
great interest. We are currently investigating several possibilities in real survey

data and for causal inference.

Unconventional problems for subsequent analyses. We discussed a fairly flex-
ible class of parameters defined by unbiased estimating equations, but there
exist other inferential problems the users may be interested in, for example, the
model-based contingency table analysis for bivariate ordinal responses. Some
of them belong the above-mentioned class and some do not. It is interesting to
investigate the performance of these analyses based on the fractionally imputed
data set.

Applications of the doubly robust fractional imputation method to longitudinal
causal inference problems. As for the univariate case, the doubly robust method
we developed for longitudinal missing data can be applied to longitudinal causal

inference based on marginal structural models (Robins et al. 2000).

Derivations of the asymptotic properties of estimators based on the fractionally
imputed survey data set. We sketched the idea of applying the proposed method
to survey data, yet the asymptotic properties of subsequent estimators need to

be rigorously derived under the joint-randomization framework.

More flexible imputation models. A set of correct imputation models is a crucial
part of the proposed method. The use of semi- or non-parametric modelling
techniques would greatly improve the robustness of the proposed method, but
at the same time they also bring about much heavier computational burden,
especially for data files with a large set of variables. Noting that our method
is based on sequential regression modelling, a possible solution would be to use
semi- or non-parametric models only for variables about which we do not have

sufficient information.
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(6) Double robustness for general inferential problems. An alternative way to im-
prove robustness is to incorporate the MDP models into the imputation proce-
dure as we did in Chapter 5. We only considered the estimation of marginal
mean responses, and an interesting question would be whether the same idea
could be applied to doubly protect other parameters, such the regression coef-

ficients.
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