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ESTIMATION OF MEAN ON THE BASIS
OF CONDITIONAL SIMPLE RANDOM SAMPLE

Janusz Wywiat!
ABSTRACT

Estimation of the population mean in a finite and fixed population on the basis
of the conditional simple random sampling design dependent on order statistics
(quantiles) of an auxiliary variable is considered. Properties of the well-known
Horvitz-Thompson and ratio type estimators as well as the sample mean are taken
into account under the conditional simple random sampling designs. The consid-
ered examples of empirical analysis lead to the conclusion that under some addi-
tional conditions the proposed estimation strategies based on the conditional simple
random sample are usually more accurate than the mean from the simple random
sample drawn without replacement.

Key words: conditional sampling design, order statistic, concomitant, sample
quantile, auxiliary variable, Horvitz-Thompson statistic, inclusion probabilities,
sampling scheme, ratio estimator.

1. Introduction

Sampling designs dependent on an auxiliary variable are constructed in order to im-
prove accuracy of population parameters estimation. Application of auxiliary infor-
mation to construction of conditional versions of sampling designs are considered,
e.g. by Royall and Cumberland (1981), Tillé (1998, 2006) and Wywiat (2003).

The fixed population of size N denoted by U will be taken into account. The ob-
servation of a variable under study and an auxiliary variable are identifiable and
denoted by y; and x;,i = 1,...,N, respectively. We assume that x; < x;11,i =
1,...,N —1. Our general purpose is estimation of the population average: y =
%ZkeU yr where y;, i = 1,...,N, are values of the variable under study.

The well-known simple random sampling design is defined as follows: Py(s) =
(IZ ) ! forall s € S where S is the sample space of the samples s with fixed effective
size 1 <n <N.

Let s = {s1,i,52} where s1 = {i1,...,ir—1}, 52 = {ir41,...,0in}, ij < i for j =
l,..,r,i,=iand i; >ifor j=r+1,...,n. Thus, x; is one of the possible obser-
vations of order statistic X,y of rank r (r = 1,...,n) from sample s. Let S(r,i) =
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{s: X = x;} be the set of all samples whose r -th order statistic of the auxiliary
variable is equal to x; where r <i <N —n+r. Hence, U?S"“S(r, i)=S.
The size of the set S(r,7) is denoted by g(r,i) = Card(S(r,i)) and

g(ri) = <;:11> <]:__,f) (1)

The conditional version of the order statistic distribution is as follows:

P Xy =i <Xip <x) = 5 (fu()g((?q: ;)x) - z(gr( ::,iv)v) @
where

P(X(,):xi):gg;)i), i=r...N—n+r 3)

P(xy < Xy < xp) = z(riz,)w), 4)

(rauw) = Y g(r1). )

t=u

Wywiat (2014) proposed the following conditional version of the simple ran-

dom sampling design:
1
Py (s|r,u,w) =Py (s|xu <X < xw) = m (6)

Py (s|r,u,w) provide such the simple random samples that r-th order X, takes
a value from interval [x,; x,,] where u < r < w. Let us note that in the particular
case when u = r and w = N — n+ r sampling design Py(s|r,u,w) becomes ordinary
simple random sample design Py(s).

Wywial (2014) derived the first and second order inclusion probabilities for
the sampling design. Moreover, Wywial proposed the following sampling scheme
implementing Py(s|r,u,w). Firstly, population elements are ordered according to the
increasing values of the auxiliary variable. Next, the i-th element of the population
where i = u,u+1,...,w and r = [na]+ 1, is drawn with probability:

8(r;)
agni)
Finally, two simple samples s; (i) and s, (i) are drawn without replacement from
subpopulations Uy = {1,...,i— 1} and U, = {i+1,i+2, ..., N}, respectively. Sample
s1(i) is of size r — 1 and sample s, (i) is of size n — r. The sampling designs of these
samples are independent and

P(X() = xilou < X5y S x0) = ©)
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re =11 awa= (V) ®)

2. Strategies dependent on conditional simple random sample

2.1. The Horvitz-Thompson estimator

The well known Horvitz-Thompson (1952) estimator is given by:

s = Ly %
HT,s T

N €))

kes
Estimation strategy (Vur,s,P(s)) is unbiased for y if m > 0 for k = 1,...,N

where m; is the inclusion probability of sampling design P(s). The variance of the
strategy is:

Vo Fur,s» P (Z Y A ykyl ) Ay =m —mem.  (10)

keU leU

Particularly, under simple random sampling design Py(s) the strategy (¢z7.s, P(s))
reduces to the simple random sample mean denoted by (ys, Py(s)), where

Zyk (11)

nkev

It is the unbiased estimator of the population mean and its variance is:

N-—n 1

o - _5\2
N 0 )=y L =) (12)

keU

VO()_’S) =

Moreover, let us note that in the case of the unconditional simple random scheme
the Horvitz-Thompson strategy reduces to the simple random sample mean.

Example 2.1. In the book by Séiirndal C. E., B. Swensson, J. Wretman (1992)
the data about Sweden municipalities are presented. The size of the population of
municipalities is N = 284. We take into account two variables. The first is revenues
from the 1985 municipal taxation (in millions of kronor) and it is treated as the
variable under study denoted by y. The second one is the 1975 population of mu-
nicipalities (in thousands) and it is treated as the auxiliary variable denoted by x.
Our purpose is the estimation of population mean y. The mean of the auxiliary vari-
able is ¥ = 28.810. The population mean of the variable under study is estimated by
means of strategy (Yur,s, Po(|r,u,w)). The relative efficiency is denoted by:

deff(r,u,w\n) = V(yHT,MPO(S‘r?u7w))/V0()7S)
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Particulary, we have def f(3,260,270|3) = 0.045, deff(11,270,280|15) = 0.14
and def f(22,267,277|29) = 0.147. Thus, in all the considered cases the mean
from the conditional simple random sample is several times more accurate than the
simple random sample mean.

2.2. Conditional simple random sample mean

Let H and T be statistics dependent on observations of the variable under study and
the auxiliary variable observed in the sample s drawn according to sampling design
Po(s|r,u,w). The basic moments of statistics H and 7 are as follows:

Eo(H|ru,w)= ), hP(s|r.u,w),

seS(ru,w)

Eo(HT |r,u,w) = Z htPo(s|r,u,w).
seS(ru,w)

VO(H7T|F7M7W) = EO(HT|F7M7W) —EO(H|r,u,w)E0(T]r,u,w).

Now, let H and T be statistics dependent on order statistic X, or its concomitant
Y},;. The basic moments of the statistics H and T are denoted as follows:

E(H|ru,w) ZhP r) = Xilo <Xy <xw),

E(HT|r,u,w) Zhh () = Xilo < Xy <),
V(H,T‘I’,M,W)) :E(HT’}’,M,W) —E(H]r,u,w)E(H\r,u,w),

V(H|ru,w)) =V (H,H|r,u,w)).

Let random variable I, have the following probability function:
z(ru,w)
N
(2)
where i = u,...,w and z(r,u,w) explains equation (5) and r <u <w <N —n+r.

Let x(1,i—1), i = u,...,w, be the following population mean of the left-truncated
(in the point x;) distribution of the auxiliary variable:

P(L,=ilu<r<w) :P(X(,) = xilxy < Xy gxw) = (13)

1
f(Li—-1)=—Y x, 1<r<n (14)
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Let us note that ¥(1,i — 1) is a value of the random variable denoted by
X(1,I, —1) and

P(l,=ilu<r<w)=P (X, =xilx, <Xy <xy). (15)

Similarly, we define the following random variables: X (I, + 1,N), Y[1,1, — 1],
Y[I, +1,N], XY[1,I, — 1] and XY [I, 4+ 1,N], Vi ,[1,I, — 1] and Vx7y[1r+ 1,N| which
take values equal to the following moments, respectively:

%(i+1,N)= Z;% 1<r<ni<N (16)
— 0,50
y[,i—1]= 4—725% l<r<n, (17)
N
Jli+1,N] = Y y 1<r<ni<N, (18)
— =
xy[l,i—1]= Agfzywb l<r<n, (19)
oli+1,N = —— Z Xk, 1<r<nji<N, (20)
=i+1
viy[Li—1]=xy[1,i—1]—x(1,i— Dy[1,i—1], 1<r<n, (21)

veyli+ LN =55[i+1,N] = %(i+ LN)3[i+1,N], 1<r<nmi<N. (22)

Particularly, v,[1,i — 1] = vy ([1,i — 1] and vy[i + 1,N]| = vy,[i+ 1,N]. Param-
eters of sample means X;, y; under the conditional simple random sample design
are considered in the following theorem.

Lemma 2.1. Under the sampling design defined by expression (6) the basic
parameters of X, ys are as follows:

e . 1
Eo(%|r,u, w)) = FTE(X(I,I, = Dl w) 4 (X r,w) +

n—
+

"EX(L+1,N)|rnu,w) (23)

where
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E (X (1,1, — 1)|r,u,w) Zx i—1)P (X () = Xilru,w) (24)

E (|, w Zx, (r) = Xi|ryu, w) (25)

E(X(I,+1,N)|r,u,w) = if(i+ LN)P (X = xi|r,u,w). (26)
1

Eo(Fs|r,u,w) = %E (Y[1,1, — 1]|r,u,w) +

1 o
+—E (Yy|r,u,w) + %E (Pl + 1,N]|r,u,w)  (27)
n

where
E(Y[1,1, —1]|r,u,w) = iy[l,i— 1P (X = xilryu,w) (28)
E Y[,]|r u, w Zy, (r) = Xilryu, w) (29)
E (Y[I, 4+ 1,N]|r,u,w) = Zy[i+ LNIP (X() = xi|r,u,w). (30)

i=u

VO(XS7)73|F7M7W) =

_ (r;;)zvo(xsl,ysl |ryu,w) + %Vo(xsl,}’[,ﬂr,u,w)—k
+(’"_1’)lg”_r)vo()zs”yszr,u,w)+r_21V0(X(r),)751|ra”’W)+
+ lvo( Yyilru, W)+—V0( () P 1514 W)+
+(”_1’)1§)V0()?52,)751|r,u,w)+nzVO(fsz7Y[f]‘r’u’W)+
Ay e Salrw) G

where

1 I.—r
Vo (X, , Vs, [ u, w) = ﬁE (I_]ny[l,lr— 1]]r,u,w> +

VX(1,1,—1),7[1,1, — 1]|r,u,w), (32)
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Vo(%s,, Yialru,w) =V (Y, X (1,1, — 1) |r,u,w), (33)

Vo(X(r), Vs, |1, w) = V(X( ) Y[ L = 1][ru,w) =
= E(X(»Y[1,I, = 1]|r,u,w) — E(X(|r,u, w)E(Y [1,1, — 1]|r,u,w), (34)

Vo (X, Vs, |1, w) =V (X (1,1, — 1), Y [I, + 1,N]|r,u,w) =
=EX(1,I, — )Yl + 1,N]|r,u,w)+
EX(1,L, — 1)|r,u,w)E (Y[I, + 1,N]|r,u,w), (35)

Vo(xsza)_)S1|rvuaw) V(X( +1 N) [17Ir_1]|r7uvw) =
=EX(I,+1,N)Y[1,I, = 1]|r,u,w) +
EX(I, +1,N)|r,u,w)E (Y[1,1, — 1]|r,u,w), (36)

V(X(,),Ym lru,w) = E(X(,),Ym |ryu,w) —E(X(,)]r,u,w)E([,]]r,u,w), (37)
E(X(y), Yl u,w) = leyl (r) = Xilr,u, w),
Vo(%sy, Y ru,w) =V (Y, X (I + 1,N) |r,u,w), (38)
Vo(X(r), 3, I1,u,w) =V (X, Y [I + 1,N]|r,u, w), (39)

N—-—n+r—I,
N-—1I.
+V(X(I,+1,N),Y (I, + 1,N)|r,u,w)). (40)

1
Vo(Xs,, Vs, |1 u,w) = n—rE ( Vil + 1,N]]r,u,w) +

The proof is presented in the Appendix.Let vy, = ﬁ YN, (x; — %) (yi —y) and
Ve = Vax, Vy = Vyy.

Theorem 2.1. When y, ~y+a(xy —X) for all k = 1,...,N where a = -2 and
Eo(Xs|r,u,w) =X where Eo(%s|r,u,w) is expressed by (23), then strategy
(¥s, Po(|r,u,w)) is approximately unbiased for 3.
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The expressions (31)-(41) of Lemma 4.1 determine approximate variance:

V()_)s‘n”yw) =

— 1{(r 1)E (H\{V[I,I, 1]|r,u,w> + (r=1)V(Y[L,1, — 1]|r,u,w)+

_n2 3

+2(r—= 1)V (Y, Y (1,1 = 1) [r,u, w)+
+2(r—1)(n—r)V (Y (1,1, = 1),Y[I, + 1,N]|r,u,w) +V (Y |r,u, w)+
+2(n—r)V (Y, Y (I 4 1,N) |r,u,w) + (n — P2 V(Y (L + 1,N)|r,u,w))+

N—-—n+r—1
_HNE([— -
+(n—r) < N ]

Vil + 1,N]r,u,w> } 41)
The proof is presented in the Appendix. Hence, if sample size n and param-
eters # and w are fixed then parameter r has to be determined in such a way that
|Eo(Xs|r,u,w) — X| = minimum.
Example 2.2. Let us consider the same data as those taken into account in Ex-
ample 2.1. Our purpose is estimation population mean y by means of (g, Po(s|r,u, w)).
The relative bias of the strategy is denoted by:

5(r7”7W|n) = b(fs,Po(S‘r,u,W))/\/V(yS,P()(S‘I’,M,W))

where b(r,u,w) = ys — ¥ is the bias of (ys,Po(s|r,u,w)). The relative efficiency is
denoted by

deff(r,u,win) = MSE(ys, Po(s|r,u,w)) /Vo (3s)

where
MSE()_)S,PQ(S|I”,M,W)) = V()_)S,P()(S‘I",M,W)) +b2(r,u,w)

and Vy(Js) is the variance of the mean from the simple random sample drawn with-
out replacement. After some computations we have:
0(3,195,205|3) = —0.915, def f(3,195,205|3) = 0.372,
0(11,170,230|15) = —0.022, def f(11,170,230|15) = 3.458,
0(22,203,212|29) = —0.124, def f(22,203,212|29) = 5.74.
Hence, only in the case of the small sample size n =3 the mean from the conditional
simple sample is more accurate than the simple sample mean.
David and Nagaraja (2003), p. 145 show that

Vxy _
E(Ym):)_)—i-f}(E(X(r))—x), r=1,...,n (42)

X
This let us consider concomitant ¥},j as the estimator of the population mean.
Equation (42) straightforwardly leads to the following theorem.
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Theorem 2.2. Under the sampling design defined by expression (6), concomitant
Y|,y is unbiased estimator of the population mean when

N—n+r
EXp)=% and V(Yy)= Y, (i—9°PXp=x) (43)
i=r

Example 2.3. Let us consider the same data as those taken into account in
Example 2.1. Our purpose is estimation y. The relationship between the variable
under study and the auxiliary one is strict because their correlation coefficient is
equal to 0.967. The population mean of the variable under study we estimate by
means of (Y1, Po(s)). The range of Y}, is the same as the range of X,y where range
r minimizes quantity |E(X(r)) — x|.

The relative efficiency of the strategy is determined according the following ex-
pression: def f(r|n) =V (Y, Po(s))/Vo(Js) After appropriate calculation, we have
deff(2|3) =0.235, deff(11|15) = 0.370, deff(22|29) = 0.430. Thus, in all the
considered cases the mean from the conditional simple sample is more accurate
than the simple sample mean.

Example 2.4. We still consider the problem formulated in Example 2.3. Now
the population mean of municipal taxation is estimated on the basis of strategy
(Y, Po(s|r,u,w)). The relative bias of the strategy is denoted by &(r,u,w|n) =
b(Fs, Po(s|r,u,w)) //V (Fs, Po(s|r,u,w)) where b(r,u,w) is the bias of (Js, Po(s|r,u,w)).
The relative efficiency is defined as def f (r,u,w|n) = MSE (Y},), Po(s|r,u,w)) /Vo (Js)-
After some calculations we have:
0(3,213,222|3) = —0.796, def f(3,213,222|3) = 0.009,
0(11,213,222|15) = —0.777, def f(11,213,222]15) = 0.05,
0(22,200,210|29) = —1.604, deff(22,200,210|29) = 0.092.

Thus, in all the considered cases the mean from the conditional simple sample is
more accurate than the simple random sample mean.

2.3. Conditional ratio strategy

Let us consider the following ratio-type estimator:

. _ Eo(xg|ru,w
Yruws = %M (44)

Xs

where Eo(%|r,u,w) is explained by (23)-(26).
Lemma 2.2. Under the sampling design defined by (6):

Eo(Drus|ru,w) = Eo(Fs|r,u, w), (45)

and
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VoFruws|ru,w) &= Vo (Fs|r,u, w) — 2h(r,u, w) Vo (Xs, Vs |r,u, w)+
+ hz(ra u, W)VO(XSV’ u, W) (46)

where _
Eo(ys|ryu,w)

h(r,u,w) = (47)

Eo(%s|r,u,w)’
Expected values Eq(Js|r,u,w) and Eo(Xs|r,u,w) are explained by (23)-(30).

Expressions (31)-(41) of Lemma 2.1. let approximate variances Vo(Xs|r,u,w),

Vo(¥s|r,u,w) and covariance Vy(X, ys|r,u, w). The proof is in the Appendix.

Theorem 2.3. If Eo(%s|r,u,w) = X, then ($ruws, Po(s|r,u,w)) is approximately
unbiased for my. Hence: Eo($ruws|r,u,w) ~ my. The proof is similar to the proof
of Theorem 2.1 presented in Appendix.

Example 2.5. We continue the problem formulated in the previous examples.
Now the population mean of municipal taxation is estimated on the basis of ratio
strategy (Pruws, Po(s|r,u,w)). Some calculations lead to
0(3,243,252|3) = —1.354, def f(3,243,252|3) = 0.010,
0(11,203,212|15) = 0.119, def f(11,203,212[15) = 0.111,
0(22,203,212|29) = —0.338, deff(22,203,212|29) = 0.115.

In the considered cases the ratio estimator from the conditional simple sample is
more accurate than the simple random sample mean. The simpler version of J,,, .
is as follows:

E(X(r)’r)uaw))

, (48)
X(r)

)ﬁ”r,u,w.,s = Y[r]
where E (X, |r,u,w) is given by (25).
Corollary 2.1. Under the sampling design defined by expression (6) strategy
(Fruw,s, Po(s|r,u,w)) is approximately unbiased for m, and

Vo Frupws|ryut, w) =V (Yjq|r,u,w) — 20V (X, Y1 u, w) -+
+ RV (X |ru,w)  (49)
where
E(Yj|ru,w)

h:h(r,l/l,W) = W

and V(X (), Yy |r,u,w) are explained by (25), (29) (37).  The proof is almost the
same as the proof of Theorem 2.1. Strategy (¥,.u,w.s, Po(s|r,u,w)) does not depend
on the shortest or largest values of the auxiliary variable. Hence, the strategy is e.g.
useful when there are right or left censored observations of the auxiliary variable.
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Example 2.6. Now the population mean of municipal taxation is estimated on the
basis of the strategy (Jyu.w,s, Po(s|r,u,w)). After appropriate calculations, we have:
0(3,200,210|3) = —1.560, deff(3,200,210|3) = 0.009,
0(11,213,223|15) = —0.628, deff(11,213,223|15) =0.047,
0(22,220,230/29) = 0.209, deff(22,220,230(29) = 0.086.

In the considered cases ratio estimator ¥, s from the conditional simple sample is
more accurate than the simple random sample mean.

3. Conclusions

Let M, be the sample median of the auxiliary variable. Thus, when we assume that
the distribution of the auxiliary variable is symmetric then ¥ = Me, where Me is
the population median of the auxiliary variable. When we assume that the distri-
bution of the sample median is an approximation of the distribution of the sample
mean X then Py(s|x, < M, < x,,) can be treated as an approximation of the condi-
tional simple random sampling design denoted by Py(s|x, < %; < x,,), considered
by Royall and Cumberland (1981). This consideration can be generalized to the
case when the distribution of the auxiliary variable is not necessary symmetric. It is
possible to find such rank r that |E(X|,)) — %| = minimum. Thus, when we assume
that the distribution of x; is sufficiently approximated by the distribution of X(,) then
Py(s]x, < X5 < x,) can be approximated by Py (s|x, < X(,) < x,,). We can expect that
the sampling design can be useful in the case when there are censored observations
of the auxiliary variable as well as when outliers exist.
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APPENDICES

Let Sy (r,i) = S(U1(i),s1(i)) and Sa(r,i) = S(U2(i),s2(i)) be the sample spaces of

the samples s (i) and s, (i) selected from the sets U, (i) = {1,...,i — 1} and U, (i) =

{i+1,...,N}, respectively. The samples s(i), s1(i) and s2(i), are of size n, r —

1 and n — r, respectively, where s(i) = s1(i) U {i} Usz(i) and the index i is fixed,

i=r,..,N—n-+r. Sample s =s; U{i}Us, where index i is not fixed although
=1..N—n+r.

Thus, S(r,i)=S({1,...,i—1},51(i)) x {i} x S{i+1,...,N},5(i))

or S(ri) =S1(ri)) x {i} x S2(ri))

and  S(r;u,w) =S(r,u) xS(r,u+1) x ... xS(ri) X ... x S(r,w)

where S(r,i) was defined in Introduction.

Proof of Lemma 2.1

Let us make the following derivation

_ r—1_ 1 n—r_
Eo(%s|r,u,w) = Eo | ——X5, + =Xy + ——Xg, [nu,w | =
n n n
_r—1

_ 1 n—r_ ,_
Ep (%, |r,u,w) + EEO (X |10, w) + TEO (X5, |ru,w),

On the basis of Definition 2.1 we have:

EO(XSI|ra”’W): Z stPO(S|r7u,W>:
seS(rm) 2(ru,w) S 5T

e M M M

(I”— l)Z(}",M,W) i=u s(i)€Sy (ri)x{i} xSy (ri) ks (i)

L X ¥ owe

I‘l/l W i=usy()eS; (ri) kes (i)
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1 vl (i—2> <N—i>
(r—1)z(r,u,w) Z;,{; r—2)\n—r
1 Yo i—1\ (N—i\r—1d
(r=1)z(r,u,w) Eb‘l <r— 1) (n—r> i—1 ,;x"_
1 Yo i—1 N—i
- ¥(1,i—1)=
z(r,u,w);u<r—l> (n—r)x( i=1)
=Y x(1,i— )P (X, =xilru,w) = E(X(1,1,— 1)|r,u,w). (50)

= Zx,-P (X(,) :x,-|r,u,w) =E (X(r)|r,u,w) (51

i=u

Similar derivation of the parameter Ey (X5, |r, u, w) and expressions (50), (51) lead to

(23).

VO(XsaySV?MaW) ==

r—1 1
= EO((n (XS] _EO(XSI |F,M,W)) + Z(X(r) —EO(X(r)\’%MaW))‘i‘

r—1

n

n—r

+ T()ESZ —EO()E52|r,u,W))) ( (Fs, —Eo (s, |1, u,w) )+

1 n—r
2 01y Bl ) + " 5 = Bo(sulrn )l =

(r—1)2

- r—1.
= TVO(XsU)’s1|’3”,W) + TVO(XSNYVH”,M,W)"_
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r—1)(n—r r—1
+(312)V0(Xs1’)752|rauyw)+nzVO(X(r)a)_}SlVauaw)_}'
1
+ VO( \Po(ru W))"i_ivo( (r) 7)_)82’r7u7w>+
r—1 n—r
+(’)1§)V0()Esz,)751|r,u,w)+nZVO()?sZ,Y[,Hr,u,W)—l—
2
n—r
+(n)V0(st,ysz‘r” W) (52)
VO()EM 7)_)S1 ’I’;M,W) =
1
= (X5, — Eo (%5, |1,u,w)) (Fs, — Eo(Fs, [r,u,w)) =
Z(r7u7w)ses§,w) S1 S S1 S
Z Y. Gy — Eo(Fs, ru,w) sy iy — Eo (s, [y, w)).
u,w)j iz useS(ri)
In order to simplify the notation let
E(H|r,u,w)=E(H), V(H,T|r,u,w) =V (H,T),
1 i— 1\ /N—i
Let
ex = xx — Eo (X, |[ru,w) = x — E(X (1,1, — 1) |r,u,w) = x, —E(X(1,1, — 1)), (53)
dy = yk — Eo(3s,) = v — E(Y[1,1, — 1]), (54)
_ 1 _ -
&5, (i) = Y a=%,u—EX(,L-1)), (55)
r—= kES|(i)
_ 1 _
W=7 X =T —EX[LL—1]) (56)
kesi (i)

Thus,
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VO(Xsla)_)S1|rvuaw) = Z Z ésl(i)d_sl(i) =

(r=1)%z(ru,w) &, s1(1)E€S1 (i) kesi (i) hesi(i)

:_—i L (Ladt ) ) ad)=
(r—1)2z(r,u,w) & htk

s1(0)€S1(ri) \kes (i) kesy (i) hes (i),
1 w
RG] TR

i=u 51 (i)ESl (r,i) kes) (l)

1 w
) & R e

i)eSy (i) kes| (i) hes) (i) h#k

+

S
=
=

1

Y (i—2\ (N
— erdr+
(I’—l)ZZ(I’,M7W)iZu( _2> <n_r>ke§l() K
(N—l> Z Z ekdh:
1T keUi(i) hen () btk
r—1 Yo i—1\ (N—i
S d
(r—1)2z(r,u,w) §<r—1> <n—r>l—1k€§’(>ek et

r=D(r=2) G-I\ (N= 1 )
+ (r—1)2z(r,u,w) ; <r— 1> <n—r> (i—1)(i—2) kE;(i)heUl(Zi)Jl?ék kdy.  (57)

Let

ak(i):xk—f(l,i—l), bk(i):yk—y[l,i—l]. (58)

Thus, ¥ xep, ak(i) = Yrev, br(i) = 0 and

e =a(i)+E(1,i— ) ~ER(1LL—1)),  de=b(i)+5{1,i—1]—~E(P[1,5,—1]).
(59)
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VO(fsl a)_’m ]r,u,w) -

— Y (a(i)+x%(1,i—1)—E(X(1,1,—1)))
i=u keU (i)
(br(i) +3[1,i = 1] = E(Y[1,1, — 1]|r,u,w))+

r—2 ¢ Di

L0

=u

keU; (i) heU, (i),h#£k
(@ (i) +x(1,i=1) = EX (1,1, — 1)) (bu (i) +3[1,i = 1] = E(Y[1,], — 1]) =

'~<|

Y &(1,i—-1)—EX(1,L,—1)3[1,i—1]—-EF[1,I.—1])+

r—2 pi N
+r—12u(i_1)(i_2)k€§|() X,

heU (i), htk
OlLi—1]—E¥[1,1.—1]))pi

+r—1i§4 (i=1)(i-2) keUl()I1eU1()h7ékak(l)+
r—=2& (®(1Li— 1) - E(X(1,1 pi b (i
e e A g O
r=2 (&(1,i—1)—EX(1,1,—1))F[1,i = 1]=EY[1,1, = 1]))p;
=y i~ 1)i-2)
Y Y 1=
keU, (i) heU, (i),h#k
:rilii:?‘}X}(l 1)p,+—2p, (x(1,i—1)—E(X(1,1,—1))
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i=u (li 1)(l el (i) heU (i) keU, (i)
r—2 & y[l,i—1]—EY[1,I, — 1]|r,u,w) Z a(i) Z 14+
r—1z i—1)(i-2) k€U, (i) heU, (i), hsk
r=2ux(l,i—1)—EX (1, —1)|ru,w)

+ i Z bh(l) Z 1+
r—1 IZZ (-1)(-2) heU, (i) ke, (i) k£h
r—2 ¢ _ S

Y x(1,i—1)—EXQ1,L,-1))G0,i=1]-EX[1,I - 1])p; =

=~

~
|

5
+

VEQL-1).Y[LL—-1)-}) (i-1)(i-2)

i=u

( ¥ Yreu (i) k() bi (i) > -
pi|=

Wi ] ]
Y g (Li— )i+ VX (L — 1), 7 (1,1, — 1) |r,u,w) =

1 I— i )
E <I;.ny(171r_ 1)) +V(X(1,Ir— 1)7Y(171r_ 1)‘r,M7W).

Derivations of other expression of Lemma 4.1 are similar to the above ones.
Proof of Theorem 2.1

Eo(5s|ryu,w) =

- (=1 yi n—r_.,

:l_z:’t< n y[l7l—l]+n+ny[l+1,N]>P(X(r):xi|r7u7w):
L r—1 i1 Vi n—r N

— YVe+—+ - v | P (X = xi|r,u,w) ~
;u<"(l 1),; n(N—,)k:lg1 (Xr) = xilru, )
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n—r & B
+ n(N—1) k:lzh(y—i_a(xk —x)))P (X(,) :x,-|r,u,w) =

i-1
Xi
7Zxk+*+7, Xpe () = Xilru,w) =
= n k i+1

<
=

Il
=<
|
Q
+
Q

Il
<

I
<
|
)
1
_l_
8
il S
/\/—'\
S
N Y
[ ]|
—_ =
~—
=~
3

Thus, the proof is completed.

Proof of Lemma 2.2

Estimator Y., s = y'sw can be treated as the function of statistics X; and

denoted by f(Xs,¥s). The first derivative of f(Xs,¥5) in points X = Eo(Xs|r, u w) and

= Eo(3s|r,u, w) are as follows: f, = gx = —h where h = % and f, = ay

1 respectively. This let us write the followmg Taylor’s linearisation of ¥, ,,:

),’\r,u,w,s _EO()?s’ryuaw) ~ ()_’s —Eo()‘)s\r,u,w)) - h()@ - EO()ES|77M7W))
This leads to the derivation of expressions (45) - (47).



