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General  Remarks 

We want to commend the Census 
Bureau for supporting research on the 
effects of sample at t r i t ion on estimates 
from the Survey of Income and Program 
Part icipat ion (SIPP) and on methods of 
developing longitudinal  weights that 
appropriately adjust for attri t ion. Also, we 
want to commend the authors for the 
quali ty of their papers and their 
c o n t r i b u t i o n s  to f u r t h e r i n g  o u r  
unders tanding in this area. 

O n e  c a n n o t  o v e r s t r e s s  t h e  
importance of work on adjusting data in 
SIPP for the effects of at t r i t ion from the 
sample--work on adjusting the data for item 
nonresponse is also important ,  but would 
need a session in and of itself. 

The basic problem is that a high 
proportion of cases in SIPP fail to complete 
all interview waves. Not only does sample 
at t r i t ion increase the variance of estimates 
with the remaining cases, but there is the 
potential for bias to the extent that 
weighting or other adjustments do not 
appropriately account for differences 
between those who complete all Waves and 
those who attrite. 

Understanding and compensating for 
the effects of at t r i t ion on SIPP estimates is 
important  because of the many policy and 
research uses of SIPP, such as estimating 
part ic ipat ion in government assistance 
programs and the patterns of such 
part icipat ion (e.g., the length of spells and 
whether multiple program part icipat ion is 
concurrent  or sequential). 

A recent Committee on National 
Statistics panel, chaired by Graham Kalton, 
recommended that SIPP become the source 
of the nation's official  income and poverty 
statistics, replacing the March Current  
Population Survey (CPS). Such a role for 
SIPP fur ther  raises the stakes. 

Indeed, comparison of poverty rates 
from the 1984-91 SIPP panels with March 
CPS rates consistently shows a pat tern 
whereby the SIPP poverty rate is 2-3 

percentage points below the March CPS 
rate. There are many possible reasons for 
such a difference,  which has important  
public policy implications were SIPP to be 
used for poverty estimation. An analysis by 
Lamas, Tin, and Eargle in a 1994 paper 
examined several possible explanations and 
suggested, by a process of elimination, that 
improvements in the SIPP design and 
income report ing at the lower end of the 
income dis tr ibut ion may account for most 
of the difference;  however, they estimated 
that at t r i t ion bias accounted for some 
fraction,  underscoring the need for the kind 
of research under taken by the authors at 
this session. 

The planned redesign of SIPP, to be 
introduced with the 1996 panel, increases 
the stakes even more, because the proposal 
is to have four-year  panels introduced 
every 4 years with no overlap across 
samples. The added length of each panel 
will faci l i tate the use of SIPP for important  
analyses of income and program dynamics, 
but will fu r ther  reduce the number of cases 
available with complete data for all waves. 

Cross-sectional estimates from SIPP 
for, say, a calendar year (e.g., annual  
poverty r a t e s ) can  benefi t  from weighting 
procedures that use all of the cases with 
complete informat ion for that year, 
including cases that subsequently attrite. 
However, with a 4-year, nonoverlapping 
design, calendar-year  estimates for 2 out of 
4 and even 3 out of 4 years will reflect 
about as high a rate of at t r i t ion as full- 
panel longitudinal  estimates (this is because 
most of the at tr i t ion occurs in the first  16 
months or so of each panel). 

With r e g a r d  to l o n g i t u d i n a l  
e s t i m a t i o n ,  Hi l l  has d e m o n s t r a t e d  
convincingly and dis turbingly that, due to 
n o n r a n d o m  a t t r i t i o n ,  S I P P  m a y  
u n d e r e s t i m a t e  i m p o r t a n t  k i n d s  of  
transitions and, fur ther ,  that the currently 
available weights do not improve matters. 
Hill looked at mari tal  disruptions but 
recommended rightly that income, poverty, 
and program part ic ipat ion transit ions be 
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inves t iga ted  as well. 
The other  three papers--by Rizzo et 

al., Folsom and Witt, and An et al . --make 
i m p o r t a n t  con t r ibu t ions  to u n d e r s t a n d i n g  
the proper t ies  of d i f f e r e n t  types of 
we igh t ing  ad jus tmen t s  to a t t empt  to 
compensa te  app rop r i a t e ly  for  sample 
a t t r i t i on  in SIPP--a l though none of the 
au thors  has i den t i f i ed  the magic  bul let  and,  
clearly,  more work  is needed.  

In this regard ,  we encourage  the 
Census Bureau  to place the research on 
long i tud ina l  we igh t ing  ad jus tments  in the 
context  of o ther  research on s t rategies  for 
hand l ing  wave nonresponse.  The papers  
presented  here focus on s t rategies  for  
r ewe igh t ing  sample cases wi th  complete  
i n f o r m a t i o n  for  all panel  waves. Other  
analyses tha t  have looked at pa t te rns  of 
wave nonresponse  have iden t i f i ed  instances  
in which  cases are missing only one or two 
waves wi th in  a panel.  Impu ta t i on  for the 
missing waves for  these cases could 
s ign i f i can t ly  increase  the number  for 
analysis  and the reby  reduce the number  for  
which  some type of we igh t ing  ad jus tmen t  is 
still needed.  

Remarks  on Spec i f i c  Papers 

We will f i rs t  r e m a r k  on each of the 
i n d i v i d u a l  presenta t ions ,  and will conclude 
wi th  some genera l  comments .  We will also 
engage in some s ta t is t ica l  name-dropp ing ,  in 
tha t  we are not very  knowledgeab le  about  
some of the techniques  tha t  we will 
ment ion ,  and therefore ,  there  is a greater  
chance tha t  we are in error  in suggest ing 
them. 

Hill 's  paper  on "Weighting for 
Nonresponse  in Event  His tory  Analysis" 
presents  a t e r r i f i c  model  tha t  has the two 
advan tages  of agree ing  wi th  vi tal  s tat is t ics 
and also hav ing  a solid sub jec t -mat te r  
in t e rp re ta t ion .  S U R F  seems ideal  for  this 
problem. To c o n f i rm  this advance ,  Hill 
should: (1) as Hill  ment ions ,  t ry  this 
technology out on other  end points,  such as 
change in pover ty  status,  and (2) t ry this 
t echn ique  on other  t ime periods. 

Some ( u n i m p o r t a n t )  q u e s t i o n s  
follow. First ,  how was the s t anda rd  
dev ia t ion  of the es t imated  cor re la t ion  
a r r ived  at? Second, were other  models of 

cor re la ted  compet ing  hazards  looked at? 
Thi rd ,  does the cu r ren t  method  have an E- 
M a lgor i thm in te rp re t a t ion?  If not, could 
the E-M a lgor i thm be used? And last, was 
model  bu i ld ing  of any k ind  a t t empted  in 
dec id ing  on which  covar ia tes  to use, in 
what  fo rm to use them, and what  
in te rac t ions  to examine?  

Final ly ,  there  is a nice con f i rma t ion  
of the approach  f rom the cor respondence  of 
the weigh t ing  scheme wi th  cu r ren t  pract ice  
when the cor re la t ion  is set equal  to 1. 

Rizzo, Kal ton ,  Brick, and Petroni ' s  
paper,  "Adjust ing for Panel  Nonresponse  in 
the Survey of Income and Program 
Par t ic ipat ion,"  is ex t remely  wel l -wr i t ten ,  
mak ing  the job of discussant  much easier. 
It is a very thorough  analysis  of the 
p r o b l e m ,  p rov id ing  results f rom a wide 
var ie ty  of approaches  to its solution. 

For Rizzo et al., we have the 
fo l lowing questions.  First ,  would a 
b inomial  model  have any hope of 
succeeding? (We would guess no t . )Se c o n d ,  
would C A R T  be a useful  a l t e rna t ive  to 
CHAID,  e i ther  for  i den t i f i c a t i on  of good 
covar ia tes  o_!_r es t imat ion  of the p robab i l i ty  
of nonresponse? Th i rd ,  did the covar ia tes '  
regression coef f ic ien ts  have the r ight  signs? 
We th ink  they did wi th  respect  to our 
in tu i t ions ,  but  our in tu i t ions  are not tha t  
well developed.  We add tha t  the covar ia tes  
used and thei r  signs r emind  us of census 
undercoverage  models,  which  suggests 
looking at those models for  help. (One 
possible eovar ia te  is an ind ica to r  var iab le  
for  res idence in a major  city.) Last ly,  why 
not use both the p red ic ted  response rate for 
ind iv idua l s  and the observed response rate 
for  cells together  in an Empi r ica l  Bayes 
approach?  

Some f ina l  r emarks  for Rizzo et al. 
are: (1) given the corre la t ions  of the 
var ious  approaches  it seems clear tha t  all 
the methods  are p ick ing  up the same 
s t ructure ;  (2) it is a great  idea to repeat  the 
analysis  for ano the r  wave; and (3) a priori ,  
we like rak ing  since the in te rac t ions - -which  
we believe to be less impor t an t - - a re  ignored,  
and the marg ina l  i n f o r m a t i o n  is used in a 
smooth way. 

An, Breidt ,  and Ful ler ' s  paper,  
"Regression Weighting Methods for SIPP 
Data," makes use of a three-phase  s t ruc ture  

441 



tha t  provides  great  c la r i ty  to the ent i re  
problem. It al lows ful l  use of the ava i lab le  
da ta  a n d  re la t ionships  at each phase. We 
have two questions: (1) How can one 
theore t ica l ly  choose be tween  the three 
cand ida t e  approaches?  and (2) How are the 
ca tegor ica l  var iables ,  some of which  are 
ordered,  some of which  are integral ,  etc., 
used in the regressions? 

We would  like to add tha t  we do not 
bel ieve tha t  the unde r ly ing  mu l t i va r i a t e  
normal  o r i en ta t ion  of the approaches  is a 
problem, since wha t  one needs to be well- 
behaved  are rat ios of sums, which  typica l ly  
are. 

Folsom and Witt's paper ,  "Testing a 
New At t r i t i on  Nonresponse  Ad jus tmen t  
Method for SIPP," presents  a very useful  
a l t e rna t ive  to the other  approaches.  The 
paper  makes  use of an excel lent  idea to use 
s e p a r a t e  m o d e l s  f o r  s e p a r a t e  
subpopula t ions .  Fur the r ,  the p r imary  
t echn ique  is a clever means for  reduc t ion  of 
va r i ance  inf la t ion .  

We have two questions.  First ,  could 
use of r eweigh t ing  to CPS control  totals 
reduce the worry  about  va r iance  inf la t ion?  
Second, how are the U and L l imits chosen? 
Are they da ta  dr iven?  

We have some conc luding  remarks.  
First ,  to proper ly  compare  these approaches ,  
especial ly the last three,  there  is a need for 
a large a r t i f i c i a l  da ta  s imula t ion  study. 
Second, the quest ion of which  approach  to 
use depends  to some extent  on whe the r  one 
is address ing  a specif ic  use of the data ,  or 
whe the r  one is p roduc ing  a general  use da ta  
set. Th i rd ,  there  is the in te res t ing  quest ion 

of global versus local model ing.  More 
e f fo r t  should be expended  on i den t i fy ing  
subsets of the popula t ion  tha t  need to be 
separa te ly  t reated.  Four th ,  there  is the 
in te res t ing  quest ion of pa r ame t r i c  versus 
n o n p a r a m e t r i c  model ing.  Both approaches  
seem to have benef i t s  in this problem and 
should be f u r t h e r  inves t igated .  F i f th ,  the 
opt imal  es t imator  (or bet ter ,  the chosen 
es t imator  since it would  be impossible to 
def ine  opt imal i ty) ,  when  it is d iscovered,  
should have the p roper ty  of being stable 
over time. Sixth, we would  like to put  in a 
plug for logistic regression diagnost ics  to 
help bui ld  the logistic regression models of 
Hill  and Folsom/Wit t .  The p r ima ry  
con t r ibu t ions  are Fowlkes  and Land we h r -  
Preg ibon-Shoemaker .  F ina l ly ,  why  can ' t  
one use i n t e rmed ia t e  wave responses for 
ext ra  i n fo rma t ion?  
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