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The SIPP was conceived as an instrument for  
measuring t rans i t ions  and change. The 
conception has yet to reach f u l l  term, and these 
papers indicate some of the major technical 
problems that must be solved to use the 
longitudinal aspects of the design successfully. 

Estimation of persons' character is t ics  from 
the panel is essential.  The scheme proposed by 
Kobilarcek and Singh has several strong points: 

a. COHORT ORIENTATION. The representative 
sample is a sample of the household universe at 
the time of the f i r s t  wave of the panel. The 
longitudinal change data are estimated with 
respect to that i n i t i a l  population. 

b. DIFFERENTIAL TREATMENT OF WAVE 1 AND 
SUBSEQUENT NON-RESPONSE. The non-response at 
the f i r s t  wave is a typical  cross-sectional 
problem for which well established techniques 
already exist .  Subsequent non-response can be 
conditioned on Wave 1 data; less is known about 
these condit ional non-response rates. 

c. WEIGHTING FOR MISSING WAVES. The absence 
of one or more waves can not yet be modelled 
with an appropriate imputation scheme for  
longitudinal estimation. Thus weighting should 
be used to deal with par t ia l  response over the 
period of in terest .  

Point (a) implies that b i r ths  into the sample 
universe are ignored and data for persons who 
leave the universe must be measured or imputed. 
Ignoring b i r ths  is not of great importance, 
since a new representative panel is available 
every 12 months, and provides a source of 
i nf ormat i on on addi t i  ons to the household 
universe. When (a) is followed to i t s  l og ica l  
conclusion, the impl icat ion is that a f ter  8 
waves of measurement data on change re fer  to the 
experience of the i n i t i a l  cohort, and can not 
easi I y be reconstructed into a measure of 
retrospect ive reports of change  from a 
representative sample of the universe on the 
terminal date of the panel. 

Point (b) implies that i t  is  appropriate to 
use d i f fe ren t  variates to predict p robab i l i t y  of 
"complete" response, given response to wave I, 
than the variates used to predict p robab i l i t y  of 
response to wave 1. My main quarrels with the 
proposed non-interview adjustment are threefold:  
evidence, variance estimates for the weighting 
procedure, and modelling. I t  is inexcusable 
that no empirical evidence is offered for the 
vat i ates that are chosen to pr ovi de non- 
in terv i  ew adjustment. Work by McArthur and 
Short [1] shows that at least two of the 
variates chosen are not s ign i f i can t  in a study 
of a t t r i t i o n  to the f i f t h  wave, conditioned on 
response to the f i r s t .  I would prefer no non- 
response adjustment to an adjustment that is not 
substantiated by strong, published, empirical 
evidence. 

Second, I am concerned about mean square 
error of estimates. Nothing in the argument 
presented suggests that the weights calculated 
are stable, even i f  they are unbiassed. Indeed, 
the collapsing procedure used by the Bureau is 

subject to unknown sampling var iat ion so that 
one can not be assured that the technique for 
weighting is not d is to r t ing  measures of change 
or t rans i t ions .  

Third, the appropriate s t a t i s t i c a l  tool for 
smoothing the weights and understanding the 
s t a t i s t i c a l  properties of the procedure is a 
model of non-interview. Mul t i -var iab le  probi t  
or Iog i t  wou ld  appear to be the preferred 
technique. Such a technique would require the 
Bureau to structure the model according to some 
we l l -a r t i cu la ted  hypotheses rather than jumping 
from one data-f ishing excursion to another. I 
do not believe that adjustment by c lass i f i ca t ion  
is a technique that w i l l  be acceptible to most 
analysts of the SIPP data. T h e y  w i l l  want 
ins t ruct ion in general techniques from the 
Census. 

Point (c) r e a l i s t i c a l l y  declares that,  given 
present technology, a complete observation must 
contain a l l  waves for the period for which 
analysis is desired. The Bureau proposal is 
overly r e s t r i c t i v e .  Interviewed persons with 
complete data are rejected i f  they reside in 
households where one or more observations are 
missing. Those persons tend to l i ve  in unusual 
households (3 or more persons over the age of 
18), and the non-interviewed persons tend to be 
younger persons with some economic independence 
from the others in the household. A preferable 
procedure is to include such persons in the 
interviewed population. Their data w i l l  be 
complete, except for variables that are defined 
on the household as a whole. 

The proposal before us is  not s u f f i c i e n t l y  
general to meet present analysis needs. The 
concept of a longitudinal panel of waves 1-3 has 
already been made obsolete by Williams [2] who 
is l ink ing waves 2-5 for analysis of annual 
poverty and work by McArthur [3] which l inks 
waves i -5.  Their studies use w0 from the f i r s t  
wave or no weights on sample i that are not 
c lear ly  described with respect to inclusion of 
imputed waves or entrants to the sample 
(Williams). I t  is extremely important that the 
Bureau issue a paradigm for constructing weights 
to include a l l  of the available public use data, 
because analyses w i l l  be done on the longer 
panel s. The Bureau has been negl i gent i n 
f a i l i n g  to produce th is  document at the same 
time that i t  released the public use version of 
Wave 3. 

Some other blemishes on the proposal need to 
be mentioned. The Bureau is discarding data for 
people who marry (or move in with) other members 
of the sample, because i t s  data processing 
programs are inadequate. This is only worth 
noting because the Bureau intends to propagate 
th is  s tup id i t y  through the remainder of the 1984 

panel, the 1985 panel, the 1986 panel, and the 
1987 panel! Second, as I understand i t ,  no 
weighting adjustment is made for  sample loss due 
to movement out of the universe. Imputations 
are required for such cases. For the deceased, 
appropriate imputations to arr ive at 12-month 
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t o ta l s  can be made by assuming zero income in 
the months af ter  death. However, no such 
technique exists for persons who move out of the 
household universe. The proposal implied by 
using an indicator variable for months af ter  
leaving the universe, is that the Bureau wishes 
to censor data from such cases. I can not see a 
better a l ternat ive,  but I think the problem 
should be e x p l i c i t l y  described, and the 
d i s t i nc t i on  between deceased and others should 
be c lear ly  drawn. Third, the raking of the SIPP 
to the CPS to ta ls  appears to be out of place. 
Much is to be learned from t reat ing these two 
measures as independent, and I do not see the 
need for imposing sampling error from the CPS on 
the weigths for SIPP. Last, I should mention 
that the proposal only covers 8-months of data 
for rotat ion group 4. 12-months of data are 
available only for 75% of the sample. 

This proposal does give a concrete framework 
for bui lding longitudinal weights. I t  should be 
generalized immediately to assist those who are 
doing analyses on the 1984 calendar year and to 
provide the appropriate extentsions for analyses 
of the f u l l  panel and year-to-year change. 

HUBBLE AND JUDKINS 

The model developed by Hubble and Judkins is 
exci t ing.  The execution raises questions. 
F i rs t ,  nothing is done to establish that the 
reinterview observations are more val id than the 
ori  gi nal s. The references to unpubl i shed 
memoranda and 1968 CPS material do not inform 
the reader. Lack of documentation makes i t  
unclear why false negatives and false posi t ives 
from the reinterview imply the conditions C1 = 
C2 C3 = C4 that are asserted. Moreover, since 
the timing of the reinterviews is not described 
i t  is impossible to know why C2 = C5 and C4 = 
C6. Part of my confusion about th is  may have to 
do with the absence of a de f i n i t i on  of period, 
which I have taken to mean the reference period 
for the SIPP (4 months pr ior  to the month of 
interview). Without more information about the 
reinterview program for SIPP i t  is  impossible to 
judge whether the approximations made late in 
the paper are appropriate. 

I believe that attent ion to the role of 
errors in estimating annual gross flows is also 
misplaced. Considerable interest  relates to the 
instantaneous probabi I i t i e s  that persons 
(households) w i l l  enter the Food Stamps program 
(or some other state) and the p robab i l i t i es  that 
they w i l l  leave the program (or state).  Such 
p robab i l i t i es  have already been estimated by 
Carr, Lubitz, and Doyle [4] ,  using a discrete 
time (monthly) Markov model and data from the 
ISDP. Such  models may or may not include 
duration dependence of the t rans i t ion  
p robab i l i t i es .  Whether or not there is  duration 
dependency, the s t a t i s t i c  of in terest  is  not a 
year-to-year gross flow, the s t a t i s t i c  of 
in terest  is  the conditional p robab i l i t y  of 
remaining in a given state given the date at 
which the individual entered the state. Year-to- 
year change w i l l  be net of a l l  persons who make 
two t rans i t ions  in that span of time, and w i l l  
therefore not re late to the cumulative ef fect  of 

a monthly Markov process on the d i s t r i bu t i on  of 
the population by state. 

I f  th is  opinion is correct, then the Hubble- 
Oudkins m~del in equations (2)-(4) can usefu l ly  
be applied to correct flows measured between 
waves for month-to-month change. Such flows 
w i l l  af fect  only one rotat ion group for every 
change to be estimated. However, appl icat ion of 
the technique to th is  problem raises other 
questions. The measurement from month t+1 is 
four-months' reca l l ;  the measurement from month 
t is one-month's reca l l .  App l i cab i l i t y  of the 
proposed technique requires that such 
differences in recal l  are not associated with 
differences in error,  or that the model be 
extended for systematic ef fects from recal l  that 
could conceivably be estimated from the other 
rotat  ions. 

An i n t u i t i v e  argument that leads to the same 
conclusion is that (2) w i l l  have  d i f fe ren t  
arguments for every choice of elapsed time for 
measurement of gross flows, implying d i f fe ren t  
estimates for M. I f  the error process is 
incorporated into a discrete Markov model, the 
impl icat ions of parameters of the error process 
for measurement of ch.ange for d i f fe ren t  
in tervals  can be computed. 

While correlated errors over periods as long 
as one year appear quite plausible for those 
s i tuat ions in which an episode has been 
forgotten (whatever the cause - -  iength of 
fecal i ,  proxy, or i ntervi ewer errors) ,  more 
speci f ic  models of the corre lat ion structure 
might be appropriate to the problem of 
telescoping. For example, i f  my last spell of 
unemployment terminated less than four months 
ago, I should report unemployment in the current 
SIF'P interview. I f  I f a i l  to remember the one 
week of unemployment in the f i r s t  reference 
month that is the only unemployment to be 
reported, I have telescoped the termination of 
unemployment back in time. We would expect the 
p robab i l i t y  of such telescoping to be small and 
to diminish, the longer the period for which 
telecoping occurs. In the l i m i t ,  we would 
expect the probabi I i t y  of telescoping 
yesterday' s unemployment to be i nf i ntesmal. 
This conceptualization leads to a rather 
different model of the correlation of errors at 
two points in time than the model proposed for 
estimation. Both need to be tested. 

The authors are suitably sceptical of their 
esti mates. I would argue that the fal se 
negative probabilities estimated from the 
reinterview ought not to be arbitrarily 
increased from evidence in the ISDP validation. 
Tnat validation was certainly encumbered with 
matching error that is not present in the 
present context. How one should discount the 
ISDP rates for matching error is any one's 
guess, but the ISDP error rate i s not 
necessarily a better indicat ion of t ruth than 
the reinterview. (Again, i t  is hard to appraise 
the author's judgement because no data about the 
reinterview are provided.) 
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The authors should be congratul ated for a 
promising s tar t  on an important problem. 

WEIDMAN 

Weidman's paper Lmderscores my comment about 
the importance of a Census document on the 
frameowrk for longitudinal samples. I t  is  not 
obvious that his selection of data represents 
any meaningful universe. Weidman professes to 
be interested in entry and ex i t  p robab i l i t i es  
for a number of d i f fe ren t  income types. However, 
analysis of the rate with respect to income type 
I is conditioned on receipt of income type I at 
some point in the sample or receipt of selected 
other income types. In addit ion, the sample is 
conditioned on complete data and continuing 
membership in the household population. These 
conditions v i t i a t e  meaning that might be 
assigned to demographic differences, per se. 
Weidman maintains that the comparison of such 
differences across rotat ion groups to examine 
the difference between a measurement of status 
change that is within a wave and a measurement 
of status change that is between waves w i l l  be 
informative. Given sampling error that attaches 
to any estimator from a roation group and the 

fact that error processes may d i f f e r  between the 
included and the excluded population, I f ind 
th is  argument doubtful. When the argument is 
coupled with a t o t a l l y  ad hoc f ish ing expedition 
and no s t a t i s t i c s  I am dismayed. One would hope 
to f ind behaviorally motivated hypotheses about 
response error and a thoughtful s t a t i s t i c a l  
structure to deal with the problem. 
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