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INFORMATION CRITERION FOR NONPARAMETRIC
MODEL-ASSISTED SURVEY ESTIMATORS

ADDISON JAMES
LAN XUE*
VIRGINIA LESSER

Nonparametric model-assisted estimators have been proposed to im-
prove estimates of finite population parameters. Flexible nonparametric
models provide more reliable estimators when a parametric model is
misspecified. In this article, we propose an information criterion to select
appropriate auxiliary variables to use in an additive model-assisted
method. We approximate the additive nonparametric components using
polynomial splines and extend the Bayesian Information Criterion (BIC)
for finite populations. By removing irrelevant auxiliary variables, our
method reduces model complexity and decreases estimator variance. We
establish that the proposed BIC is asymptotically consistent in selecting
the important explanatory variables when the true model is additive
without interactions, a result supported by our numerical study. Our
proposed method is easier to implement and better justified theoretically
than the existing method proposed in the literature.
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1. INTRODUCTION

Nonparametric modeling has gained popularity in survey statistics because of
its flexibility in modeling nonlinear relationships. These models are applied to
model-assisted estimation, which uses auxiliary variables observed on the
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entire population to augment estimates of finite population quantities. Such
auxiliary information is often available in natural resources and business sur-
veys where business register or economic census provides access to extensive
auxiliary information such as sales and employment on the entire population.
However, model-assisted estimation is often impractical for personal, house-
hold or social science surveys where auxiliary information is not observed for
every element of the population of interest. Dorfman (1992) first incorporated
nonparametric regression with model-assisted estimation to improve the finite
population estimates. Breidt and Opsomer (2000) extended univariate local
polynomial regression to model-assisted estimators and proved that the
estimate of the total is asymptotically design-unbiased and consistent. Breidt,
Claeskens, and Opsomer (2005) proposed a class of univariate estimators
based on penalized polynomial splines using a data-driven penalty parameter.

However, there are challenges in estimating nonparametric functions with a
large number of predictor variables due to the “curse of dimensionality.” Stone
(1985) and Hastie and Tibshirani (1986) partially alleviate this by assuming
the contribution of each covariate to be additive, but the form of each contribu-
tion is an unspecified univariate function. Opsomer, Breidt, Moisen, and
Kauermann (2007) applied this additive model to model-assisted estimation
using forest survey data.

In practice, a large number of auxiliary variables are available in many sur-
veys, such as environmental surveys augmented by satellite data or health sur-
veys with access to population registers. Model complexity can be reduced and
the precision of the total estimate improved by using variable selection tools to
select only important variables.

Even with a moderate number of variables, the large number of candidate
models is a challenge for variable selection. An alternative to an exhaustive
search is stepwise deletion or subset selection using criteria such as
Mallows’s C,, (Mallows 1973), Akaike Information Criterion (AIC, Akaike
1974), or Bayesian Information Criterion (BIC, Schwarz 1978). These crite-
ria have previously been applied to data sampled independently from an infinite
population.

Assuming a linear model, forms of the AIC and BIC have been derived for
data obtained from complex sampling designs. Hens, Aerts, and Molenberghs
(2006) proposed a form of AIC when there are missing observations for a
single-stage design. An approximation to the BIC for complex sample designs
was proposed by Fabrizi and Lahiri (2007). Xu, Chen, and Mantel (2013) gave
an alternative BIC for survey data with a non-Bayesian justification. Lumley
and Scott (2015) derived versions of AIC and BIC for complex designs.

Outside the survey sampling framework, variable selection approaches have
been adapted to nonparametric models for data sampled from infinite popula-
tions. Chen and Tsay (1993) extended the idea of best subset regression to ad-
ditive models for selecting lagged variables in time series models. Huang and
Yang (2004) generalized AIC and BIC to nonparametric models estimated

020z Aey 20 uo Jasn Ausianiun eiqunio) Aq £€6€£5/05/86€/S//Aoe1Sqe-a)o1ue/wess(/woo dno-ojwapeoe//:sdyy wolj papeojumoq



400 James, Xue, and Lesser

with splines. Xue (2009) introduced consistent variable selection for the addi-
tive model using penalized polynomial splines. Huang, Horowitz, and Wei
(2010) applied the adaptive LASSO to additive models and proved that it is a
consistent method of variable selection. Wang and Wang (2011) proposed a
BIC for variable selection in additive models with design-based samples.
However, the asymptotic theory of variable selection to samples using unequal
selection probabilities has not been examined.

In this article, we extend the information criterion of Huang and Yang
(2004) to samples from finite populations. We propose a BIC for consistent
variable selection in additive model-assisted estimation. Our proposed method
is applicable for data generated from a broad range of survey designs.
However, it is challenging to establish the consistency of the proposed variable
selection method under the design-based survey framework. One difficulty
arises from the fact that the nonparametric model is approximated using a finite
set of parameters that increase in number as a function of sample size. Another
difficulty is the need to account for two sources of variation: the probability
sampling design and the data generating process from the superpopulation
model. The variable selection method proposed by Wang and Wang (2011),
like ours, assumes an additive model and is applicable to data sampled from
finite populations. However, it differs from our method in that ours is based
on the likelihood function rather than the asymptotic mean squared error as in
Wang and Wang (2011). Furthermore, our method is consistent for complex
designs beyond simple random sampling (SRS). Our numerical studies suggest
that our method is better than that of Wang and Wang (2011) for small sample
sizes.

The article is organized as follows: In section 2, we introduce additive
model-assisted estimation using polynomial splines. Section 3 presents a deri-
vation of the BIC and its consistency theorem, which is proved in the appen-
dix. Simulation results under two sampling schemes and four superpopulation
models are discussed in section 4. In Section 5, we apply our method to the
California Academic Performance Index data set. Conclusions are given in
section 6.

2. ADDITIVE MODEL-ASSISTED ESTIMATION

Model-assisted estimation incorporates auxiliary information along with de-
sign weights at the estimation stage by considering the finite population as a re-
alization from a superpopulation (Sarndal, Swensson, and Wretman 1992). A
linear model is typically assumed. In this article, we assume the superpopula-
tion model has a nonparametric additive form to capture possible nonlinear
relationships between the auxiliary information and variable of interest. In this
section, we introduce the additive model for model-assisted estimation and
show how to estimate the model using polynomial splines.
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2.1 The Model

Let Uy = {1,...,N} be a finite population. A sample, S, of fixed-size ny is
drawn from Uy using a probability sampling design Dy. Assume auxiliary in-
formation X; = (x;1, ..., X;g)" is known for all i € Uy. The variable of interest,
¥, 1s known only for the elements sampled from the population. Define I; = 1
if i € § and 0 otherwise. We denote the first order inclusion probability as 7; y
= Pp,(i € S) = Pp,(Ii = 1) and the second order inclusion probability as
mijn = Pp,(i,j € S) = Pp, (Iil; = 1). In the following, the second order inclu-
sion probability can be unknown, but it needs to satisfy assumption (A2) in
section 3 to guarantee desirable statistical proprieties of the proposed method.
The subscript N will be omitted to simplify the notation.

Our objective is to estimate the finite population total #, = ., vi.
Model-assisted estimation uses auxiliary information at the estimation stage
by considering {Y,-,X,-}ﬁ\/:l as i.i.d. realizations from a superpopulation, £,
written as

Y,-:m(Xi)Jre,-, iil,...,N,

where m is the true relationship between the variable of interest and the auxil-
iary variables, and the errors {ei}ﬁil are independent and identically distributed
with mean zero. In addition, {;}" , and {X;}Y , are independent. The model-
assisted estimator takes the form,

= 3 () + 3L (1)

icU ieS n

where /1 is an estimate of m using the available sample. The model-assisted es-
timator in (1) takes advantage of the known auxiliary information to produce
more efficient estimates. Sarndal et al. (1992) contains a comprehensive over-
view of model-assisted estimators.

As in Hastie and Tibshirani (1986), we assume an additive nonlinear
relationship between the auxiliary information and the variable of interest.
That is,

d
m(X) = o9+ > _ (X)), )
=1

where o is an unknown constant and { ocl};!:1 are unknown smooth univariate
functions. For identifiability purposes and without loss of generality, it will be
assumed that X; € [0, 1] and E[(X;)] =0, for / = 1,...,d. Compared with a
classic linear model, the additive model can improve the efficiency of the total
estimator because its nonparametric components can be more robust to model
misspecification.
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A major challenge in estimating nonparametric functions with more than
one variable is dealing with the “curse of dimensionality.” However, the addi-
tive structure in (2) allows the estimation of the additive model with the same
optimal rate of convergence as the univariate case (Stone 1985). This article
will develop methods and results for estimation from complex surveys only for
additive models without interaction terms.

2.2 Polynomial Splines

With an appropriate choice of knots, polynomial splines often provide accurate
approximations of smooth functions and have better convergence rates than regu-
lar polynomials without knots (see De Boor 2001, p. 149). To define them, let
C?([0, 1]) be the space of p-times continuously differentiable functions, for some
integer p > 0. For each auxiliary variable [ = 1,...,d, define a knot sequence
km={0=kiop < kn < - < ky, < k41 = 1} where J, is the number of
interior knots. Denote ¢, = ¢” ([0, 1],1,,) C CP~1([0, 1]) as the space of poly-
nomial splines that are piece-wise polynomials of degree p or less on the intervals
kyi—1y ki )i =1,...,J, and [ky, , kyy, 1)), and connect smoothly at the knots
such that they are (p — 1) times continuously differentiable on [0, 1].
For a fixed p and J,,, let

LX) = X, XD (X =k ) (X — kg, )

with (x), = xif x>0, else (x), = 0. With the intercept term, this is the degree
p truncated power basis for the spline space ¢; with J, knots. For
1 < j < Jy +p, let T';(X;) be the jth element of the vector I'; (X;). Define the
centered basis (X)) = (I'n (X)), ..., Ty, k) (X)), where T';(X;) = T}i(X))
-N~ ZLES ;' Tj(Xi) with N= ZzeS n; !, The basis is centered by the sur-
vey weighted means to consistently estimate the additive function «; in (2).
The centered basis for all d variables X = (X, ..., Xy) is then,

F(X) = (17 rl(Xl)/7 CE) rd<Xd)/)/-
Suppose each additive component can be approximated by

Jutp
(X)) ~ gi(X;) = Z 0y Ty (X2).

Define g(x) = 6y + Zle gi(x)) as the spline approximation of m. Let
0, =(0n,..., OI(Jﬁp))/ be the J, + p parameter vector for g, The unknown
coefficients

0 = (0p,0/,...,0))

can then be estimated simultaneously by least squares.
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For known y = (y, .. .yy) , the population estimate of @ is

d Jutp

N
0= argming Z (y; — 0y — Z Z nynes ) )
i=1

and
0= [T Ty,

!
where I' = gl"(x] ), .., T (xN)) is the design matrix for the truncated power
basis using the entire population. The basis in I' is centered by survey-
weighted sample means, instead of population means, so that the same basis
can be used in both population and sample estimates defined in (3) and (4), re-
spectively. The spline basis is centered to ensure consistent estimation of the
additive functions in (2), which are of zero means. However this centering step
only affects the constant term ascribed to each additive function and does not
affect the variable selection. Therefore the spline can be estimated without the
centering step if one is only interested in selecting relevant auxiliary variables.
For a fixed x, the population based estimate of m is given as

Ju+p

d
0513 (x;). 3)
0+ Z

In practice, since only the sampled values of the variable of interest are ob-
served, yg = {yi,i € S}, an appropriate sample estimate of 0 is

H
S

d_ Jutp

0= argmingN ™~ ! Z n’l (y, — 0y — Z Z OI,FIJ Xji ) ,

€S
and
0 = I ' Ts] ' TEIg 'y,

where ;' = diag({n; '},;5) and I's = (I'(x;)’,i € )’ is the design matrix
for the truncated power basis using only the sample data. For given x, the
resulting sample estimate of m is

d J,+p

X) = éo + Z Z @);,-F,_,«(x;). (4)
=1 j=1

In practice, the estimate 72 is not available since we do not observe every ele-
ment of the population, but it serves as the population expected value of 7.
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These expressions are useful for understanding the asymptotic properties of the
estimator, as discussed in the appendix.

In addition, the estimated model 7z and the performance of the correspond-
ing model-assisted estimator depend on the set of auxiliary variables included
in the model and the knot sequence used in the spline approximation. In this ar-
ticle, we focus on the selection of auxiliary variables. For simplicity, we used
the same sequence of knots for each covariate. The number of knots was cho-
sen as the integer part of n~»+3, the optimal rate of the knot number. More flex-
ible approaches apply different knot sequences for each variable to provide
different degrees of smoothness or can vary in both location and number of
knots, depending on the data.

Wang and Wang (2011) suggested a similar method for estimating the total
using the spline-backfitted local linear (SBLL) estimate of the additive model
in (1). The SBLL estimator has two stages. The first stage applies polynomial
spline regression to generate a pilot estimate, which is then used to construct
pseudo-response values for each auxiliary variable. At the second stage, uni-
variate local polynomial smoothing is applied to each pseudo-response and
auxiliary variable pair. The resulting model-assisted estimator is asymptoti-
cally design unbiased, consistent, can be written as a weighted sum of cali-
brated weights (see Sarndal et al. 1992), and asymptotically attains the
Godambe-Joshi lower bound (Godambe and Joshi 1965). The authors pro-
posed a “BIC-based method” of variable selection based on the asymptotic
mean squared error (AMSE) and stated without proof that it is consistent
under SRS.

The two-stage SBLL method has superior properties for estimating the addi-
tive components, but is computationally intensive since local polynomial
smoothing is conducted on each variable in every model. Our goal focuses on
variable selection, rather than estimation. We use only a single step of polyno-
mial spline estimates and reduce the computation for each model.

3. PROPOSED INFORMATION CRITERION

Consider a set of candidate models {M;}. For example, in an exhaustive
search, the set includes all possible subsets of d candidate auxiliary variables.
Suppose M, contains d; auxiliary variables, and the splines for {M; } involve a
vector of parameters 0 with length g, = di(J, + p), where J,, is the number
of interior knots in the spline approximation. Let Lg(0x) be the pseudo-log-
likelihood function defined as Ls(0y) = % >, ¢ 7, '1:(8x), where [;(6y) is the
contribution to the log-likelihood function from the i-th element in the sample.
It is the design-weighted version of the census log-likelihood function, which
is available only when every element in the population is observed and is de-
fined as Ly(8x) = >, (k). The scaling constant % ensures that n~'Lg(6y)
is design-unbiased to N~'Ly(0y). We propose the following nonparametric
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BIC criterion for the selection of auxiliary variables in model-assisted
estimation

BIC(M,) = —2Ls(6;) + gi. log n. (5)

The pseudo-log-likelihood Ls(ék) in our proposed BIC incorporates sam-
pling weights. A similar idea is also used in Xu et al. (2013) for linear mod-
els. For SRS, this formula reduces to the standard nonparametric BIC in
Huang and Yang (2004), which is developed for data independently sampled
from an infinite population. It is desirable because the simple random sample
from the finite population can also be regarded as a random sample from the
superpopulation.

Although we have focused on the pseudo-log-likelihood in (5), there are
other approaches. For example, a similar BIC criterion can be constructed us-
ing the exact log-likelihood for the sample (Krieger and Pfeffermann 1992).
Unlike the pseudo-likelihood, the calculation of the sample likelihood is often
complicated, and it requires not only the sampling weights but also the full
specification of the sampling mechanism. In addition, instead of the rescaled
pseudo-log-likelihood in (5), one can also use the census log-likelihood esti-
mated as ), ¢ 7; '1;(0x) and adjust the penalty term to be gx, log N in (5). The
resulting BIC is asymptotically equivalent to (5) when n/N is bounded away
from 0, and imposes a less stringent penalty on the model complexity when
n/N — 0. An in-depth comparison of the proposed BIC in (5) with the two
possible BICs mentioned here is worth further investigation.

For normal model errors with equal variances, (5) becomes

n
BIC(My) = (Z nil) log(WMSEy; ) + gy logn, (6)
ieS

where the weighted mean squared error (WMSE) for candidate model M is de-
fined as

S (v — g (x1))°
€S
WMSE,, = e
1

icS

)

Equation (6) is similar to the definition of the AIC in Hens et al. (2006).
To develop the theoretical properties of the proposed BIC, we introduce the
following assumptions:

(Al) There exists a constant B > 0 such that
4
P(limsup > v (%) < B) =1.
N—oo !

(A2) lim sup max { Z (70 — n,-nj)f} < 00, where x_ = max (0, —x).
jeu

N—oo €
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(A3) For all i € U, ¢; are independent and identically distributed. In
addition, & is independent of X; with E[g] =0, Var(e;) =
02, E[e¢}] = uy < .

(A4) For i € U, the auxiliary variables X; are independent and follow
the same distribution as X. Without loss of generality, we assume
the support of X is [0, 1]. Furthermore, the probability density
function of X is bounded away from 0 and infinity on the support,
written as 0 < fy(x) < oo, Vx € [0, 1]%.

(AS) The number of knots is asymptotically related to the sample size
such that J,, < nl/(2r+3) and the spacing of the knots, ki, .. ., kj,, is
such that minjeqy s ki1 — kil /maxeqr g, ki — k| > ¢
for some constant ¢ > 0.

(A6) Let M, be the indices of the auxiliary variables in the true model.
We assume o; € CP™'[0, 1] for [ € My, where C”'[0, 1] denotes
the space of (p + 1)-times continuously differentiable functions.

Assumptions (Al) and (A2) ensure the consistency of the Horvitz-
Thompson estimators under a fixed-size sampling design. When 7; is lower
bounded with A, < 1irrA1,inf mérllj 7; for a constant A, > 0, then (A1) is satisfied

—o0 1

under (A3). For SRS and many other types of sampling design, (A1) requires
the sampling fraction §; to be bounded away from zero. Assumptions (A3) and
(A4) make general assumptions about the superpopulation model errors and
auxiliary variables. The most important feature of (A4) is assuming a compact
support. Without loss of generality, data on any bounded interval can be
rescaled to unit length. Assumption (AS5) ensures the number of knots increase
at an appropriate rate. Assumptions (A3)-(A6) are common in nonparametric
estimation literature.

Theorem 1: Let M, be the indices of the auxiliary variables in the true
model. Under assumptions (A1)~(A6), for any 1>e>0 with superpopulation-
model probability approaching 1 as both N and n approach infinity,

PD<BIC(M0) < BIC(M), for all M # My, M C {1,...,d}) >1—e

where Pp denotes the design based probability measure.

Theorem one states that under regularity conditions, the true model has the
lowest BIC among all candidate models with high design probability given the
superpopulation when the population (and sample) size go to infinity.
Searching the model space by calculating the BIC values for all models is often
impractical due to the size of the space. A common approach is to use either
forward or backward stepwise selection procedure instead of an exhaustive
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search. Although there is no theoretical guarantee, these procedures have
promising finite sample performance as shown in our simulation studies.

4. SIMULATION RESULTS

This section summarizes results from a simulation study that evaluates the perfor-
mance of our proposed model selection criterion under different scenarios. We
consider different regression models with various shapes of the additive compo-
nents and different noise levels, and use polynomial splines with different degrees
of smoothness. We are also interested in comparing the accuracy of variable se-
lection of our method with the method proposed in Wang and Wang (2011) and
investigating the effect of variable selection on the estimation of population totals.
Our simulation results suggest the proposed method performs better than the
method in Wang and Wang (2011) in selecting the correct set of auxiliary varia-
bles. The data is generated using SRS. An example using stratified sampling is in-
cluded in the supplementary data online.

The setup of the simulation is identical to that used by Wang and Wang
(2011). Observations are generated from four superpopulation models.

.Y =-1 +2X3 —|—4-X6—|—()'087
2.Y =55 —6X, +8(X; —.5)* — 3X10 + 32(X10 — .5)° + 00e,
3.Y = 8(Xy —.5)% + exp(2Xs — 1) + 2sin {21(Xs — .5)} + 00e,

5 5
4.y =3 sin{2n(X, — .5)} + 2 (> X,)" %
a=1

a=1

In all four models, {si}fvzl are independently standard normal, and auxiliary
variables X; = (X;1,X;2, .. .,X,«,lo)T are independently generated from the
[Uniform(0, 1)]10 distribution for i = 1,...,N = 1000. The scale parameter,
09, takes value 0.1 or 0.4. Simple random samples of size n = 50, 100, and 200
are drawn without replacement from the finite population. In this example, the
auxiliary variables are generated independently of each other, which usually
gives favorable variable selection results compared with the case when auxil-
iary variables are correlated.

For each sample, the proposed variable selection method was applied. The
model with the lowest BIC score is called the selected model. The selected
model is then used to estimate the finite population total of interest, f,, using
(1). For comparison, we also estimate t, using the Horvitz-Thompson estimator
iyﬂr = >, Vi/mi, where m; is the first order inclusion probability of element i
(see section 2.1).

The additive model is estimated using both linear and quadratic splines with
knots spaced evenly between zero and one. The number of interior knots is
two for linear splines and one for quadratic splines. To illustrate the effect of
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variable selection on the total estimate, figure 1 plots the bias, log of variance,
and log of mean squared error (MSE) of the total estimates from each candi-
date model during the backward selection processes. The backward selection
process should have terminated in a model with five variables; however, the
entire subset of models for the backward selection method is plotted. The data
is generated from superpopulation four with gy = 0.4 for sample size n = 200.
Figure Ic clearly shows that the backward selection yields a model with the
smallest MSE of the total estimate. Therefore, by selecting the correct set of
auxiliary variables, the proposed variable selection procedure not only results
in a parsimonious model for auxiliary variables but also improves the accuracy
of the total estimates. Furthermore, figure 1a and b show that the selection of
auxiliary variables primarily affects the variances of the total estimates more
than the bias.

For each combination of noise level and sample size, 100 replicated
SRS samples were drawn from the same population. The results of the
number of correct fitting models in 100 replications for both forward and
backward approaches in the linear and quadratic models are summarized
and compared to the simulation results from Wang and Wang (2011) in
table 1. A correct fitting model is defined as selecting all of the correct
auxiliary variables and none of the incorrect ones, as defined in the super-
population model.

For all four superpopulation models and two noise levels, the percent-
age of correct fitting models increases to 100 percent as the sample size
increases, as predicted by theorem one. Our method identifies the correct
variables more often than the SBLL method, especially at smaller sample
sizes (table 1). This can be seen for both the linear and quadratic splines,
indicating the linear and quadratic choices for p do not influence the
results.

The bias and standard error of the total estimate for each model are com-
pared to the oracle model and the full model using linear splines in table 2.
Here, the oracle model contains only relevant auxiliary variables, while the
full model contains all ten auxiliary variables. The Horvitz-Thompson esti-
mator, equivalent to using the null model, is also presented in table 2. The
number of replications was increased to one thousand in order to obtain sta-
ble bias and variance estimates with minimal Monte Carlo error.

Table 2 shows that the bias and standard error of the total estimate for each
model decrease as the sample size increases. The bias and standard error using
the selected model are almost identical to using the oracle model and smaller
than the full model for most comparisons. When the sample size is small
(n=50), the selected model can reduce the standard error by more than 30 per-
cent compared with the full model. The selected model, except for superpopu-
lation four, achieves a much lower variance than the Horvitz-Thompson
estimator. For example, for sample size n =200, the selected model reduced
the standard error of the estimate by 71 percent compared with the
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Figure 1. The Bias, Log of Variance, and Log of Mean Squared Error of the
Total, Shown for Each Candidate Model During the Backward Selection
Processes Under Superpopulation Four with 69=0.4 for Sample Size n = 200. The
pattern is similar for the other models. A) Bias. B) Log of variance. C) Log of mean
squared error.

Horvitz-Thompson estimator. We also calculated the bias and standard error of
the total estimate using quadratic splines. The results are not presented here
since they are similar to the results with linear splines. Here, we focused on
comparing the total estimates using the proposed method with those using the
full and oracle additive models and the Horvitz-Thompson estimator. Note that
the Horvitz-Thompson estimator can be viewed as the null model with no addi-
tive component. It is also of interest to compare the proposed method with the
generalized regression (GREG) estimator, which is another choice for survey
practitioners. The proposed method with an additive model is expected to do
better when the relationship between the auxiliary variables and the response
are nonlinear. However, the improvement using our method is expected to be
less dramatic as compared with the improvement over the Horvitz-Thompson
approach.

S. APPLICATION

To illustrate our procedure, we consider the 1999 to 2000 Academic
Performance Index (API) growth data set available in the R survey package
(Lumley 2014), which tracks changes in academic performance and growth of
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California schools with at least one hundred students (see API 2000).
Information on the proportion of subsidized school lunches and English lan-
guage learners, parent education level, and enrollment are included for these
schools.

The data set contains a population of 6,194 California schools. In order to il-
lustrate our method and create a complete data set, we eliminated variables
with missing data. After running a correlation analysis, variables that were
highly collinear were also eliminated. Categorical variables were excluded
from this analysis to focus our attention on the relationships that could be esti-
mated using splines. Alternatively, one can include these categorical variables
as linear terms and focus on variable selection of nonlinear terms using the
BIC in (5) without penalizing the number of parameters for the linear terms.
However, it requires further investigation to define an appropriate BIC to per-
form variable selection for both linear and nonlinear terms simultaneously.
After these considerations, nine auxiliary variables remained and are described
in table 3. Our goal is to estimate the average API in year 2000 (apiO0) for the
population based on a stratified sample and to select the significant predictors
for API using the auxiliary variables in the data set. The API is calculated by
the California Department of Education based on a standardized testing of stu-
dents. The population average is estimated using additive model-assisted esti-
mation based on the forward and backward selection methods. The Horvitz-
Thompson estimate and the additive model-assisted estimate based on the full
model are calculated for comparison. Note that the proposed model-assisted
approach is not feasible for surveys when auxiliary variables cannot be
completely observed for unsampled schools.

As in the simulations, one thousand replication samples of size n = 50,
100, and 200 were drawn from the population using stratified random sam-
pling. For this illustration, the sample size of each strata was selected by non-
proportional allocation: 50 percent to elementary schools, 30 percent to
middle schools, and 20 percent to high schools, resulting in unequal selection
probabilities. The percentages were chosen to select more schools from the
larger strata.

Figure 2 summarizes results for our variable selection methods. At sample
size n = 200, the variables most often selected were the number of students en-
rolled (enroll), the percentage of students eligible for subsidized meals (meals),
and the percentage of parents with graduate school level education (grd.sch).
The known noise variables included in the analysis, the school identifier (cds),
and the district number (dnum) and were not selected for most models. The
percentage of students who were in their first year (mobil) was excluded from
most models, as well. Using both forward and backward selection, about
10-25 percent of models at n =200 included the percentage of parents that are
high school graduates or have some college (hsg.col), the percentage of parents
that are college graduates (col.grd), and the percentage of English language
learners (eng.ll). The average model size and its standard error can be found
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Figure 2. The Percentage of Selected Models Containing Each Auxiliary
Variable in the API Data Set. A) Forward selection, linear splines. B) Forward
selection, quadratic splines. C) Backward selection, linear splines. D) Backward selec-
tion, quadratic splines.

in table 4 for both forward and backward selection methods. The forward
selection models had less variables selected than the backward selection at
sample size n = 50. At sample size n = 200, the average model size was about
three for both the forward and backward selection methods. The standard error
of the model size decreases as sample size increases.

The bias and standard error from estimating the mean API for the population
using the forward and backward selection process is presented in table 5.
Models selected from both forward and backward selection have lower stan-
dard errors than using either the full model or the Horvitz-Thompson estimator.
The bias for the backward, forward, and full models (n =100 and n =200)
have bias values nearly identical to the bias values for the Horvitz-Thompson
estimator, which we know are unbiased estimators. However, for n = 50, there
was a negative bias for all models.

Models resulting from both the forward and backward methods reduced
the standard error of the total estimate compared to the Horvitz-Thompson
estimator and the full model with negligible bias. It successfully ruled out
known noise variables from the final model for more than 95 percent of simu-
lations with larger sample sizes, demonstrating the effectiveness of our
approach.

To explore possible interactions among these variables, we considered inter-
action terms of three variables (enroll, meals, and grd.sch) that were most rele-
vant, as shown in figure 2. We conducted both forward and backward selection
procedures with these three variables in the model and added (or deleted) the
interaction terms one at a time. Figure 3 plots the percentage of times that any
interaction term is selected in the models. Less than 10 percent of the simula-
tions included any interactions in the models, a finding that supports the addi-
tive models we used in this analysis.
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Figure 3. The Percentage of Selected Models Containing Each Interaction Terms
in the API Data Set. A) Forward selection, linear splines. B) Backward selection, lin-
ear splines.

6. CONCLUSION

The extension of the BIC to additive model-assisted estimation provides a new
tool to improve estimates of finite population quantities. The additive model
captures the unknown nonlinear relationship, while the BIC reduces the chance
of spurious results. The proposed BIC provides a consistent method of variable
selection for the purposes of model building.

The size of the parameter space when using spline estimates with the
superpopulation model and complex sampling design creates a challeng-
ing theoretical problem. The consistency proof of the proposed BIC pro-
vides the understanding of its large sample properties. The simulations
provide confirmation that the BIC is effective in variable selection at
smaller sample sizes. Our method applied to the API data set demonstrates
its usefulness for an applied problem. The validity of the proposed BIC
method relies on the additive model assumption. The performance of the
proposed method is completely unknown when the additive model is
misspecified.

Similar to the assumptions adopted in the polynomial spline literature, we
have studied the asymptotic properties of the proposed spline estimator when
the choice of knots are nonstochastic. In practice, however, the knot sequence
is often selected by data driven methods. Therefore, it is of interest to investi-
gate the effect of data-driven knots on the asymptotic results. We leave this to
future research.

Future research may improve this method by incorporating a theoretically
justified penalty to the likelihood based on the effective sample size resulting
from the sampling design. Lumley and Scott (2015) suggest an adjustment
based on a design effect for linear models that could be investigated to deter-
mine how to adapt their method to nonparametric models. Additional models
that vary across strata or clusters can be examined to determine how to account
for these in a variable selection method.
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Supplementary Materials

Supplementary materials are available online at academic.oup.com/jssam.
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APPENDICES

A. SKETCH OF PROOF

The notation of E[-|U] and P(-|U) is adopted to denote the sampling design
expectation and probability, respectively, by conditioning on the population
U. Without conditioning, E[-] and P(-) denote the expectation and probability,
respectively, with respect to the joint distribution of the superpopulation
model and the sampling design.

For any M C {1,...,d}, let H, be the space of all square integrable addi-
tive functions for variables x;, [ € M. Let G, be the space of additive spline
functions with the form

g(x) = g0+ Y &ilx),

leM

where g is a constant and g, is a spline function with degree p with J, interior
knots. The resulting dimension of Gy, is gy = 1 + r(p + J,,), where r is the
number of auxiliary variables in M. For the purpose of identifiability, assume
fclgl(x)dx =0, forl e {l,...,d}, where C; is the support of X;. Without loss
of generality, it is assumed that C; is the unit interval. Similar to Huang
(1998), we introduce inner products on Hj, as

(f,8) = Elf(X)g(X)],

{f,8ly = %Zf(Xi)g(Xi),

icU
.80y = 3 7 (X)X,

The first and second equations are the theoretical and empirical inner products
respectively. The last one, (f,g),., can be interpreted as the Horvitz-
Thompson estimator of (f, g) . The corresponding norms are ||f]|* = (f,f), ||
f||2N = {f.f)y and |[f||i = (f.f),. The theoretical inner product is used to
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define the orthogonal projection onto Gy, and Hy, as Proj,,,, and Proj,, re-
spectively. Define

my; , = Projy, ,m and my, = Proj,m. ®)

We first present some preliminary results in the following lemmas.
Detailed proofs of some results are presented in the supplementary data
online.

Lemma one. Under assumptions (A1)—(A6), one has

N ! (3 = m(xi)? — 67| = Op(N~'/?).

icS

Proof. It follows from standard arguments for consistency of the Horvitz-
Thompson estimator. Theorem 4.2 of Dol, Steerneman, and Wansbeek
(1996) is used to bound the variance of the Horvitz-Thompson estimator.
[ |

Lemma two. Under assumptions (A1)—(A6), one has

N om! —in(x;))* = Op(J, 7% + Ju/N).

ieS

Proof. It gives the L, consistency of the polynomial spline estimator for fi-
nite populations. The detailed proof is given in the supplementary data
online.

Lemma three. Under assumptions (A1)—(A6), one has

N7y (= m(x) (m(x) — (%)) = Op(y/Ji ¥~ + Ju/N).

icS

Proof. It follows directly from the Cauchy-Schwarz inequality and lemmas
one and two. l

Lemma four. Under assumptions (A1)~(A6), one has [N/N — 1| = Op(N~1/?),
where N = 3

ies Ti

Proof. It follows from standard arguments for consistency of the Horvitz-
Thompson estimator. Theorem 4.2 of Dol et al. (1996) is used to bound the
variance of the Horvitz-Thompson estimator. M

Lemma five. Let M, be the true model. Under assumptions (A1)-(A6), one
has
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IWMSEy, — 2| = 0p(\/Jx 2 + J,/N),

where WMSE),,, is defined similarly as (7), but with 7y, in place of
My, .

Proof. The numerator of WMSE,,, can be decomposed as,

IZTC_I 2_ ]Zn mO X[))Z

i€S ieS
N w (mo(xi) — g (x))?
ieS
+ 2N~ IZn yi — mo (X)) (mo(x;) — mo(x;))
icS
=1+ 1T+ IIL

From the results of lemmas one, two, and three, and Slutsky’s theorem,
we have that

M+ I+ - 6| < |[I—6%| + ||+ I = O0p(J, %2 +J,/N). (9

Combining the results in (9) with lemma four using Slutsky’s theorem
yields

|N71 Dies™ & et
NS omi!
ieS M

Therefore, WMSE,, is a consistent estimator of 2. N

= 0p(J; %72+ J,/N).

Lemma six. Let GGy, 4 be the spline space usmﬁ’ all available auxiliary

variables, then under (A1)— (A6), one has sup,cg | (1).

Proof. It follows similar as the proof of lemma A.3 in Xue and Yang
(2006). The detailed proof is given in the supplementary data online. H
i (1).

Hg
Proof. It is the sample analog of lemma six. It follows from lemma six and
consistency of the Horvitz-Thompson estimators. W

[l

Lemma seven. Under assumptions (A1)-(A6), sup,cg |

Consider a set of variables x;, [ = 1, .. ., d, which contain all relevant auxil-
iary variables and possibly other irrelevant information. Let M C {1, ...,d}
represent a model containing x;, [ € M. Then for my, , and mj, defined in (8),
we have the following results.

Lemma  eight. Under  assumptions  (AD)—(A6), ||y —my, || =

0p<\/ 2 +J,,/N>.

020z Aey 20 uo Jasn Ausianiun eiqunio) Aq £€6€£5/05/86€/S//Aoe1Sqe-a)o1ue/wess(/woo dno-ojwapeoe//:sdyy wolj papeojumoq


https://academic.oup.com/jssam/article-lookup/doi/10.1093/jssam/smy015#supplementary-data

Nonparametric Information Criterion 417

Proof. It is obtained by applying lemma seven to the population version
given in Huang (1998). W

Lemma nine. Under assumptions (Al)-(A6), if M underfits then
c(M,m) = ||m}, —m]| > 0.

Proof. It is obtained by applying lemma seven to the population version
given in Huang (1998). M

Proof of theorem one. The proof closely follows the one given in Huang
and Yang (2004). The detailed proof is given in the supplementary data
online. M
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B. TABLES

Table 1. Percent of Correct Fitting Models Using Variable Selection in Four
Fixed Populations of Size N=1000

Percent correct fits

Linear spline Quadratic spline SBLL

Model o, n Forward Backward Forward Backward Forward Backward

1 0.1 50 98 98 98 98 72 73
100 99 99 99 99 97 97

200 100 100 100 100 99 99

04 50 90 89 94 92 76 77

100 98 98 97 97 98 98

200 100 100 99 99 100 100

2 0.1 50 97 93 99 97 87 87
100 100 100 99 99 96 96

200 100 100 100 100 100 100

04 50 95 91 95 92 79 80

100 100 100 99 99 98 98

200 100 100 99 99 100 100

3 0.1 50 97 92 97 95 87 86
100 97 97 99 99 91 91

200 98 98 100 100 100 100

04 50 89 82 86 82 83 83

100 99 99 98 98 99 99

200 99 99 100 100 100 100

4 0.1 50 81 91 90 95 68 69
100 97 97 100 100 88 88

200 99 99 100 100 100 100

04 50 84 91 84 90 69 69

100 98 98 97 97 97 97

200 99 99 100 100 100 100

Note.—The simulation drew one hundred simple random samples of size n and se-
lected the variables for both forward and backward approaches using the proposed
method. The SBLL column presents the results from Wang and Wang (2011) for
comparison.
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Table 3. Variable Definitions

Variable Role Definition

api00 Response API in 2000

stype Strata School type (elementary, middle, high school)

cds Auxiliary County/District/School code

dnum Auxiliary District number

meals Auxiliary Percentage of students in the free or reduced
price lunch program

eng.ll Auxiliary Percentage of students that are English language learners

mobil Auxiliary Percentage of students who first attended school
this present year

col.grd Auxiliary Percentage of parents with college degree

grd.sch Aucxiliary Percentage of parents with postgraduate education

enroll Auxiliary Number of students enrolled

hsg.col Auxiliary Percentage of parents with high school degree

or some college

Source.—API (2000).

Table 4. Average Model Size in the API Data from One Thousand Monte Carlo
Simulations Using Stratified Sampling

Direction )4 n Avg size Std dev
Forward 1 50 2.64 1.14
100 2.63 0.85
200 3.18 0.74
2 50 228 1.13
100 2.63 0.87
200 3.25 0.79
Backward 1 50 3.71 1.58
100 2.99 1.05
200 3.35 0.86
2 50 4.70 2.28
100 3.09 1.14
200 3.43 0.92
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Table 5. Bias and Standard Error of the Mean Estimate in the API Data from
One Thousand Monte Carlo Simulations Using Stratified Sampling

Forward Backward Full HT

p n Bias SE Bias SE Bias SE Bias SE

1 50 —-144 1093 —-1.56 1236 —2.03 13.67 —-0.53 19.47
100 —0.87 6.83 —0.75 6.89 —1.01 7.86 -1 13.76
200 —0.36 4.77 —-0.38 481 —048 483 —-049 10.1

2 50 —-245 1423 =274 2795 —-4.09 3732 053 1947
100 —1.04 7.37 -1 7.7 —-1.08 10.63 -1 13.76
200 —-0.33 486 —0.39 4.9 —0.46 533 =049 10.1
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