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Résumé

En pratique, il est courant d’observer des unités influentes dans les échantillon collectées,
plus particulierement lorsque 1’on collecte de I'information sur des variables économiques
dont la distribution est tres asymétrique. Le fait d’ajouter ou de retirer cette unité dite
influente a un impact significatif sur les estimateurs classiquement utilisés pour inférer sur
des parametres de population finie. La présence d’unités influentes est d’autant plus dra-
matique que la taille de I’échantillon est petite, c¢’est pourquoi les méthodes d’estimation
robuste sur petits domaines se sont développées de fagon importante au cours de ses
dernieres années, voir par exemple Gosh et al. (2008), Sinha and Rao (2009), Dongmo
Jiongo et al. (2013), Chambers et al. (2013) and Fabrizi et al. (2014). La majorité de ces
travaux reposent sur l'utilisation de modeéle mixte au niveau des unités et s’intéressent
a des variables d’intérét continues. Dans ce cadre, quelques estimateurs robustes de
I'estimateur linéaire sans biais optimal empirique ont été proposés dans la littérature en
utilisant des méthodes de type M-quantile ou une approche basée sur le biais conditionnel.
En pratique, il est courant de s’intéresser a des variables d’intérét binaires ou discretes. On
a alors recours a des modeles logistiques mixtes ou des modeles de Poisson mixtes. Nous
proposons dans un premier temps un estimateur robuste dans le cas d’'une approche sous
le modele avec utilisation d’un modele GLM, puis nous proposons une approche unifiée
pour 'estimation robuste dans les petits domaines dans le cadre des modeles GLMM.
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Abstract

Influential units occur frequently in surveys, especially in the context of business surveys
that collect economic variables whose distribution are highly skewed. A unit is said to
be influential when its inclusion or exclusion from the sample has an important impact
on the magnitude of survey statistics. Robust small area estimation has received a lot of
attention in recent years; see Gosh et al. (2008), Sinha and Rao (2009), Dongmo Jiongo
et al. (2013), Chambers et al. (2013) and Fabrizi et al. (2014), among others. So far,
researchers have mainly focused on unit level models and continuous characteristics of
interest. Several robust versions of the empirical best linear unbiased predictor based on
linear mixed models (LMM) have been proposed in the literature, including an M-quantile
regression approach and an approach based on the concept of conditional bias of a unit.
In practice, one must often face binary and count data. In this case, methods based
on LMMs are not suited. We first propose a robust estimator in a general model-based
framework with the use of generalized linear models and then we propose a unified frame-
work for robust small area estimation in the context of generalized LMMs. We construct
a general robust estimator based on the concept of conditional bias.

Keywords: robust estimation, model-based approach, small area, conditional bias.



Introduction

Influential units are common feature of many sample surveys, especially in the context
of business surveys, those variables of interest have highly skewed distribution. A unit is
said to be influential when its inclusion or exclusion from the sample has an important
impact on the magnitude of survey statistics. In presence of influential units, the Best
Linear Unbiased Predictor is still unbiased but its variance can be very large. For contin-
uous variables with the use of a linear model, some robust estimators have already been
proposed, see Chambers (1986), Beaumont et al. (2013). In a small area context, some
robust estimators have already been proposed for unit-level model using a linear mixed
model, see Gosh et al. (2008), Sinha and Rao (2009), Dongmo Jiongo et al. (2013),
Chambers et al. (2013) and Fabrizi et al. (2014), among others. So far, researchers
have mainly focused on unit level models and continuous characteristics of interest. Sev-
eral robust versions of the empirical best linear unbiased predictor based on linear mixed
models (LMM) have been proposed in the literature, including an M-quantile regression
approach and an approach based on the concept of conditional bias of a unit. In practice,
one must often face binary and count data, which requires the use of generalized linear
mixed models. For example, for a binary outcome in a frequentist approach, one can
follow Jiang and Lahiri (2001), or Jiang (2003) who propose an empirical best predictor
for generalized linear mixed models. These estimators are still very sensitive in presence
of influential units that’s why robust estimation is required. Some robust estimators have
been proposed by Tzavidis et al. (2013) for count data and Chambers et al.(2014) for
binary data using M-quantile regression approach. In this paper we propose in the first
part an extension of the work of Beaumont et al. (2013) to a generalized linear model and
we compare empirically the efficiency of the proposed robust estimator to the Empirical
Best Predictor, and in the second part of this paper, we provide a robust estimator in a
generalized linear mixed model in the special case of small area estimation.

1 Robust estimation for GLM in finite population

1.1 Model-based approach using GLM

In model-based inference for finite population sampling (e.g., Valliant, Dorfman and Roy-
all, 2000), the y-values of the N population units are assumed to be generated from some
model. We denote by X, the known N-row matrix containing the vector of explanatory
variables z! in its ith row. A non-informative sample s is selected from the finite popula-
tion U and is treated as fixed when making inferences. The interest lies in the prediction
of a function of the population Y-values through the sample Y -values. To fix ideas, we
assume that we are interested in predicting the random population total 6 = >, Y;. We
consider a set of n i.i.d random variable Y; whose expected value is denoted by E(Y;) = p;
and whose variance is denoted by Var(Y;) = 0?. We assume the distribution of Y; is a
member of the exponential family, so its probability density function can be written as

Fy) = exp (yi%a? b(7:)

n c(yz-,aw)))

where ¢ denotes the scale parameter.
The exponential family have the following well-known properties which are crucial for
estimation and inference.



For the exponential family, we have the following results :

Ob(; (i

The score function, denoted S(7), is defined as the derivative of the log-likelihood,
S(0) = 0l(v,y,¢)/0y. The variance of the score function is called the Fisher information

matrix, denoted by Var(S(y)) = I(v).
We define the Log-likelihood as

, V(Yi) = a(¢)

(y,y, X) = log [ [ f(wilv).

iU
It can been shown that 3, the solution of the maximum likelihood, is also the solution
of this estimating equation in matrix form on the population :

> —Y;(_J “wig()aT =0 (1)

-1
where w; = [V (1) g, ()] and g, (i) = 0g (i) /Ops )
Assuming that we use a non-information design, we assume that (3 is the solution of
the sample estimating equation :

Y — T
w;ig(pi)r; =0 2

We note t(y;, 3) = 3;(;‘; 9, (pi)xl and H (y;, B) = Bt(yz )(yz,ﬁ)

In this context, the empirical best predictor (EBP) of § =Y. Y;, can be expressed

€U ~ v
GEBP _ ZY+ Z h Tﬂ

€S 1€U\S

as
where h = g~!

1.2 The conditional bias in GLM

Now we want to express the conditional bias of 8Z8” under the model. In a model based
approach, the conditional bias attached to unit i is B;(y;; ) = E(é —0|s;Y; = y;). The
main problem here is that the EBP is no longer linear in the Y-values. So we use a
first-order Taylor expansion so that :

h()

hafB) = h(xFB) + ——=(xFB)x (B~ B) + O, ( 11/2) (3)

Following Fuller (2011, page 65), we have :

(Sa) S so (i) 8

jes kes
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Combining (1) and (2), we obtain :

h(aTB) = n(aB) — P ()T (Z H(y;, @) 2 P+ 0, (ni/)

JjeS kesS

Now, using the following decomposition of the prediction error, we will be able to give
an approximation of the conditional bias.

0P —0 = Y Y+ > B -,

jes JEU\S jeu
e g = Y (h(ijB) - h(ijﬁ)) + ) (W) = Y))
JEU\S JEU\S

To determine the conditional bias, we need to distinguish two cases, whether the unit ¢
belongs to the sample or not.

1.2.1 Conditional bias for a selected unit

We start by determining an approximation of the conditional bias for a selected unit.

BET=1) = Ba0P o5, i= )

En(Y_Yi+ D hEB) = Yils.Yi=y)

Q

Jjes jEU\S jeu
dh(
tEn( D P2 H(y;.0) Ztyk, )]s, Y; = y:)
JEUNS jes kes
Jes 7 jEU\S JEU, j#i
dh( -1
JEUNS J€es keS
dh( )
Z du ( <ZH yga > Zt y;,“ ‘3 Y, = )
JEUNS Jjes kes

In some cases, the hessian matrix still depends on the Y —random variables, so the
conditional bias can not be expressed analytically. We suggest either to use the expec-
tation of the hessian matrix for the Taylor approximation or to compute a Monte-Carlo
approximation of the conditional bias.

We will now discuss in detail the conditional bias of the Empirical Best Predictor in
three special cases, which are very useful in pratice.
1) linear case

We have h = Id and t(yi,ﬁ) = (y; — 27 B)zl . We obtain :

dh(u
BPPP(L=1) = 0 ) (3 k) By = ). Yi = )
jeU\S kesS JES

= Y I ) s (g — xTB)

JEU\S kes




2) logistic case
We have t(y;, 8) = ((y; — h(x;fﬁ)) x; we obtain :

BiEBP(IZ' = ].) = dh Z H 33_7, lEm(Z(y] - h(X:]I‘6>XJ | S, Y; = yz)
jEU\S kes jeSs
-1
= Z h( Tﬁ 1 - (Z h(x h(XE@)XkXE> xi ((y: — h(xi B))
jeU\S kesS

exp(x¥
where h(xFf) = (2oL

For example, the conditional bias can be estimated by
-1
BEBP — Z h( TB 1— (Z h(x B xkxk> Xj ((yZ — h(XFB))
JjeU\S kes

where f3 is the regression coefficient of the sample-fitted logistic regression.

3)Poisson case

dh(u
BPFP(Li=1) = Y — (B H(x;.8)) " En(Y_ (v — X B)x; |5, Yi = i)

jeU\S kesS jes

— Z h( Tﬁ (Zh Bxkxk> Xi((yi_F(X’ir ))

JEU\S kes

where h(z! 8) = exp(z]B).

1.2.2 Conditional bias for a non-selected unit

The conditional bias of a non-sample unit can be expressed as
B (I = 0) = —(y; — h(x{ B)).

Proof:

E.> Y+ S b8 - Y YilsYi=y) = En| > h(xF8) —yls.Yi=y

jeSs jeU\S jeu jeU\S

= - (yi - h(X;rﬁ))

The main problem is that the conditional bias of a non-sampled unit can’t be estimated
since it depends on the Y-values on the non-sample units, which are by definition not
observed.



1.3 Construction of the robust estimator

The prediction error of the EBP can be approximately written as :

QBLUP 0 ~ BEBP _ BEBP I, = 1 .
ZEXU;S Z‘;
Proof.
> BFFP(I;=0)+ Y BFFP(1;=1)
ieU\S €S
-1
- )+ 3 T (STl ) (o o)
i€U\S €S jeU\S kes
- -3 (yi— <h(xiTﬁ)—h(XiTB)> —MX?B))
1€U\S
-1
-5 S e (Shdme) (-2
i€S jeU\S kes
= Y e Y e - Y ()~ D))
JEU\S JEUNS i€U\S
-1
D DD DNICIE (Zh 5xkxk) xi (4 = h(xi"8))
ieS jeU\S kes
= =D Y+ ) A+ (”J
JEU\S JEU\S "

- 1
BLUP

]

Following Beaumont et al.(2013) to construct a robust version of the EBP, we express
it as :
GREBP _ jEBP _ ZBiEBP(Ii — 1)+ Z¢ (BiEBP(]i _ 1)) 7
ieS ieS
where (.) is the Huber function.

Now, we compute the conditional bias of the robust estimator define by

BE(I; = 1) = B, (07FPY — 0],V = y).

(2

We can prove that :

Bf{(Li = 1) = BFPT(I; = 1) + En(nA(c)ls, Y; = yy),
where

Ale) == [v(BFFF (L =1)) = BFP'(I; = 1)]

€S



Then a conditional unbiased estimator of the conditional bias of the robust estimator
can be expressed as

B = 1) = BEFP(L = 1)+ 3 [0 (BEP (1 = 1)) = BE (1, = 1)
€S
where BFPP(I; = 1) is a suitable estimator of BFBF (I, = 1).
Let By, = min (BZEBP(IZ- =1); c) and B,,.; = max <BZEBP([,~ =1); c>, we can prove

that the value of ¢ that minimizes max{BiR(Ii = 1|i € S} denoted by Cinmaz , leads to
the robust estimator :

—_

G = 6" — ~(Bnin + Bra)- 5)

Cminmax )

[\

Proof. We want to calibrate ¢ to minimize max{BE(I}; = 1i € S}. We have to resolve
this optimization problem :

MINcRMAT e <BiEBP(Ii =1)+ nA(c))

The solution of this problem is the midrange %(Bmm + Bmam) :

S0,

]

In some simulation studies, we are going to compare this robust estimator define by
(5) to the EBP estimator with a robust estimator 5% given by Cantoni and Ronchetti
(2001). More precisely, we are going to compare the robust estimator to :

éRCantoni _ Z Y; + Z h(XFBR)

€S 1€U\S

The robust estimator proposed by Cantoni and Ronchetti (2001) requires the deter-
mination of the tuning constant appearing in the Huber psy function. In the literature,
the authors recommend using 1.345. This tuning constant allowed the robust methods to
perform very well in a classical statistical context, but we know that in case of a finite
population this choice of the tuning constant leads to robust estimators which are too
biased and do not perform very well. This fact will be illustrated in the next simulation
study. We had in the simulation a kind of oracle estimator with the tuning constant which
minimize an estimation by Monte-Carlo of the mean square error.



1.4 Simulation study

We are going to investigate the performance of the proposed robust estimator in terms
of relative bias and relative efficiency. We generate some population which contains
outliers and we limited our empirical study to logistic and Poisson cases. Here, P = 5000
populations are generated according to the four population models. The next 4 graphics
represent one realisation of the population under the model. The population (1) and (3)
are generated without outliers and the populations (2) and (4) are generated with 5% of
outliers.
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FIGURE 1: Representation of the four populations



For comparisons of estimators, we computed the Monte Carlo percent Relative Bias
(RB), the Monte Carlo relative Variance and the Monte Carlo Relative Efficiency (RE)
given by :

P (0% -9
RByc (07) = %; ( p@p ) x 100,
where
RViro <§5’9> _ %Zz]j:l <A{;%_EMC <9:5)>22 % 100,
1%25:1 ( D — Enc ep
and

REMC (éf,@) = - " 5 X 100.
1% Zp:l ep - ep
Population | Sample size | §7BLUF gRCantoni | gRCantoni( )
: 100 0.09(92) | 6.35(684) |  0.06(99)
500 0.08(94) | 5.9(279) | 0.024(99)
) 100 ~0.56(65) | 5.1(203) 0.43(36)
500 ~0.38(79) | 4.8(776) 0.38(41)
5 100 | —0.10(101) | —0.52(177) | 0.001(100)
500 0.01(100) | 0.22(115) | 0.003(100)
) 100 0.18(93) | 1.03(121) | 0.0103(78)
500 0.06(95) | 1.5(99) 0.13(85)

TABLE 1: Bias and relative efficiency in brackets of the robust estimators

The results confirm our expectations regarding the behavior of the estimators : under
the models corresponding to the populations (1) and (3), the robust estimator performs as
well as the Empirical Best Predictor, which is the most efficient in these cases. Under the
models (2) and (4) with some outliers, we can notice that the proposed robust estimator
has a relative bias under 1% and there are significant improvements for the population 4
in terms of RMSE.
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2 Robust Small area estimation using GLMMs

2.1 Small area estimation based on GLMMs

We focus now on the Generalized Linear Mixed Model (GLMM) and an extension in small
area estimation. We adapt a little bit the notation introduce in the previous part, to ex-
tend the results in the case of small area estimation. Let U denote the finite population
of size N, which is partitioned into £ domains or small areas Uy, ..Uy of sizes Ny,...Ny ,
respectively. The domains sizes N; are assumed to be known. Let y;; be the values of y
attached to the unit j in area ¢ and let z;; be a deterministic vector of dimension p con-
taining the unit level covariates for the unit j in the area j. It is assumed that the values
of z;; are known for all units in the population. A sample s of size n is selected from U
according to a non-informative sampling plan p(s). Let s; = s N U; be the sample of size
n; in the area ¢. The aim is to use the sample values of y;;and the population values z;;
to infer the small area means 6; = NL > jev, Yij- Let p= E (ylu) be the conditional mean
vector with elements p;; and ¥ = Var (y|u) be the conditional covariance matrix which
is diagonal with element o;;. Let us define the N x k matrix Z = diag (1n,,i =1, .., k)
where 1y,corresponds to a vector of ones of dimension N; x 1.

In this paper, we assume a generalized linear mixed model for p;; = E [y;;|u;] of the
form

9(pis) = nij = w338 + w;

where ¢ is the link function, assumed to be known and invertible.

Then the approximation to the minimum mean square error predictor of §; = NL > jeu; Yij

1
N, dovst Y my

jESi jeUi\Si

18

Since p;; depends on 3 and w;, we need to provide an estimation of 8 and w; , and this
leads to a Empirical Plug-in Predictor of the ¢ — th area mean,

éz'EPP:Nii Zyij+ Z [Lij

JES; JEU\S;

J
dicted area random effect for the area ¢ and h is the inverse of the link function g.

where [1;; = h (xZTB + ﬁl), 5’ is the vector of the estimated fixed effect, u; is the pre-

In a small-area framework, the EPP are efficient under the correct model specifica-
tion and distributional assumptions, but they might be very sensitive to the presence of
outliers, especially when the sample size in small, as in small-area. The main objective
here is to propose new robust estimators for small-area means using the conditional bias
as measure of influence.
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2.2 Conditional bias of the EPP based on GLMMs

To provide an estimation of the conditional bias, we are going to work on a linear mixed
model which approximates the original generalized mixed model.

Following Gonzdalez-Manteiga et al. (2007), we consider the first order Taylor expan-
sion of ¢(y;;) around i,

9(yii) = i + (i — i) 9 (1) 2 &5 (6)
The conditional moments of the working variables ;; are given by

E(&jluw) =mij,  Var (&lu) =g (uy)? o}

and
Cov (&5, &y \u)—O fori #4 orj#j.

The unconditional mean of §;; is z; B, and the random effects u; are assumed to be
independent, normally distributed, Wlth zero mean and constant variances equal to o,,.

Now, we can approximate the original generalized mixed model @ by the linear mixed
model

&ij = 953;‘5 +uit+ej, 7=1,..,N;, i =1,..k,

where e;; are independent random variables, independent of w, with zero means and
. / 2
variance vy; = g (pi;)” 07, and

Var (gz]) - UquZZ + Zes é ‘/s

where Y., is a diagonal matrix whose elements are the variances v;; of the residuals
€ij-
In matrix notation, this model can be compactly rewritten as

where X; = (241, .., Tin,) i a matrix of dimension n; X p and 1,,, corresponds to a vector
of ones of dimension n; x 1. In matrix notation, the variance-covariance matrix of &; is
V= 0’21n11£ + X5, where Y4, correspond to the ¢ — th block of the matrix X.,.

We assumed in a first approach that the variance matrix V, is known, then the best
linear unbiased estimator of S and the best linear predictor of w in the linear mixed model

are given by

k -1
- (Z Xth_th> ZX;{Vh_lfh @ = oal,, Vit (fh — XhB)

h=1 h=1

Following Dongmo Jiongo, Haziza, Duchesne (2013), we compute the conditional bias
of a unit 7 in the area h for the Empirical Plug-in Predictor in the domain ¢ , but we use
a conditioning on all area-random effect instead of the random effect in the area .

Bz'hj (yhj,uh;ﬁ) =k, {éZEPP - 91|57 Yhj, U} (7)
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First the EPP can be decomposed as

éiEPP :NLZ- Zyij—F Z h(:lj'z;B—Fle)
JES; JEU\S;
=% 3w 3 [p(efB @) —h@ha w4+ D b (ehB+w)
JES; JEU\S; FEU\S;
QN% Zyw—i— Z h(wgﬁ—i—uz)—i-A
JES; JEU\S;
where
A = Z Oh (ni5) (xgﬁ + u; — x;‘g — ul>
JEU\S
oh k -1k
= > 5 () Yo XIVIX DXV -8
jeons, 9N h=1 h=1

-1
oh - k - k -
+ Y 87(%‘) oL Vi |6 - X, [ZXhTVh Xl D) XV | -
h=1

jEUi\Si h=1

- - Y Dur X o) |4 XV 6 -5
h=1

k
> XX,
hf

JEUz\S ]eUz\S
oh - T
Z I (i) | ol Vit | & — X, [Z Xi Vit X, Z XaVitén
JEU\S; " h=1 h=1

and
fh = Xhﬁ + Up + Ch.

ah oh N I
A = — Z 77zj + > a—n(m‘j) v )XV, ZX  un + en)
h=1

Jj€eU; \S J€EU\S;

oh K
o (e ] S

JEU\S; h=1

= — Z 7723 Yu; + B

JjeU; \S
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Noting that S>F_ XFV, ™ (up +en) = Y5, >jes, X,EFC,(lj) (un + enj) where C}(Lj) cor-
responding to the j — th column of C} = Vh_l, it can be shown that the second term B
can be expressed as :

k
B = Z Z Wihj (Uh + €h])
h=1 jE€S}

where

ko xTCW J € sn
Winj = j N
" kg xTCY + [zj,em\si on (m,)] 2179 jes,
and

k -1
w=1 Y O [of - oLV {k—lzxm—lx,} |

JEU\S; i=1
Then
NEPP 1 T oh i
Hi — 9, = N — Z yz-j — h (Izjﬁ + UZ> + 8_ (771']') U; + Z Z w,-hj (Uh + ehj)
! JEU\S; U h=1 jeS),
1 oh dg i
= N\ Z o (mi5) (8_ (hg) [yig — h (szﬁ +ui)| + Uz) + Z Z win; (U + €ny)
! JEU\S; " H h=1 j€S;,

= % - > g—z(ﬂij)(€¢j+ui)+zsz‘hj(thr@hj) (8)

]GUZ\SZ h=1 j€Sy

.

To determine this conditional bias, we need to distinguish four cases, whether the unit
j belongs to the domain ¢ or not and whether the unit j is sampled or not and we have
to keep in mind that the weights w;,; depends on all area random effects u. Now using
the decomposition of the EPP and the definition of the conditional bias (7)), we have

(N S et Y jes, Wingth — Y jeuns, o (i) s + wiijeij) J € si

Buns (s, 1 ) = < N (et Sjes, wingtun = Xjeuns, oy (i) wi + wihjehj) J € snh#i
N7 (0ot X e, Wingtn — Yjeuns, G (nig) i — 32 (1iz) ez’j) j € Ui\si
kNi_l 2221 Zjesh WinjUn — ZjeUi\Si % (1i5) Uz) J € Up\sn, h # i.

In these expressions of the conditional bias, we can notice that a unit outside the area
J € s, may have a large influence if its weight w;p; is large and its model residual ey is
large. It is important to notice that even if non-sampled units may have large influences,
it is not possible to reduce their impact at the estimation stage, because their conditional
bias cant be estimated.

In the case of a linear mixed model, we find the same conditional bias as Dongmo
Jiongo et al. (2013) with a conditioning on all area effect.
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2.3 Construction of the robust estimator

Now, we can show that the prediction error of the EPP can be approximately written as

k

k
QAZEPP—QZ-%ZZBihj(yhjauMﬁ)_% DD wingun— Y g—ZW)“i - )

%

h=1 jeUy h=1 j€Sh ]EUZ\SZ

This expression suggests that the conditional bias can be interpreted as a contribution
to the prediction error of the area means in the domain i. Following Beaumont et al.
(2013) and Dongmo Jiongo et al. (2014), we define a robust predictor of ; as

k
GREPP — g, 4 Z Z Gdy dy { Binj (Unj, un; B)}

h=1 jeSy
k
+ Z Z Binj (Ynj, un; B)
h=1 jeUp\Sh
k
N -1 oh
TN Z Z WihjUp — Z an (7i5) ws (10)
v h=1 j€Sy JEU\S; n

where

Py dy { Bing (Ynj, un; B) } =
N7 (ar {wiijeis } + Ya, {22:1 > jes, WingUh = > cuns: g (0is) Uz}) jE€si
N7 (Yar {wingens } + P, {Zizl D jes Wiith = > cuns, g (M) uz}> J € snhF#i
Using the expression @ and and choosing dy = +00, we have

k k
T G Y S By g )+ 3 3 e B )

h=1 je€Sj h=1 jeSy
R k k
- HzEPP - Z Z By, (Yng» un; B) + Z Z Pdy +o0 {ij (Yngs un; 5)}
h=1 jE€S} h=1 j€Sh

where
N Y%Wa {wigje} 7 € s
N; Mgy {winjen;} Jj € sp,h#i

if the influence of all the sample units is small we have

B;hj (Ynj, un; B) = {

Py +o0 {B;hj (Ynyj» un; 5)} = By, (Ynj,un; B) ,Vj € S,

so the summation of the second and third term is close to zero, therefore the robust esti-
mator is close to the non-robust one, i.e the EPP.

15



We have to determine the tuning constant d; which adjust the trade-off between bias
and variance. Since, it is not possible to provide an analytic expression for the mean
square error of the robust estimator, we choose the constant d; which verify a minmax
criterion. We can use the same proof as in part 1 to show that the robust estimator
construct with the minmax constant can be written as

9700 =087 — 2 (Bls + B

max min

gy

where B, ., = max,eg {B;hj (Ynj, un; 5)} and B, = minjeg { ing (Ung, Un; 5)}, where

B;hj (Ynj, un; B) is a suitable estimator of le'hj (Ynj, un; B).

The conditional biases B;hj (Ynj, un; B) are unknown since they depend on the model
parameters (3, Ys), the random small-area effects u, and the variance of the small area
effects 2. The estimation of these parameters can be carried out by using a combination
of Maximum Penalized Quasi-Likelihood (MPQL) for the estimation of § and w, and
REML for the estimation of the variance components (Saei and Chambers, 2003).

3 Final remarks

In this paper, we proposed an extension of Beaumont et al. (2013) to a model-based
approach with the use of GLM, and we show empirically that the robust estimator perform
very well in terms of MSE. We also focus on small area prediction for binary and count
data, since it is an challenging problem. We proposed an extension of the results of
Dongmo Jiongo et al. (2013) involving the conditional bias to binary and count data.
The last part of the work, not presented here, is to test at least empirically the efficiency
of the robust estimator compared to the non robust one and the M-quantile estimator
proposed by Tzavidis et al. (2013) for count data and Chambers et al. (2014) for binary
data. The estimation of the MSE of the proposed robust estimator is still an area of
current research.
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