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Introduction

%REPWGT creates and initializes the replicate weights on the C1 file for random group and delete-a-group jackknife variance estimation. It is analogous to the %WGTSET macro. How these replicate weights are assigned depends on the variance estimation. %REPWGT creates and initializes a set of replicate weights, each of which can be used to approximate a full-sample estimate. The number of replicate weights corresponds to the number of random groups assigned in the sample plus 1. The number of random groups is defined as the number of non-self representing (or noncertainty) random groups, _rwt1, _rwt2, …. The self representing (or certainty) random group is always _rwt0. The noncertainty portion of the parent sample is split into k random groups using the same sampling methodology used to select the parent sample.

The input file to the %REPWGT macro is the C1 file. The C1 file is a control file that contains information about the random groups assigned to the sample. ID data stored in the C1 file are not suffixed. The replicate weights reside in the C1 file as _rwt0, _rwt1, _rwt2, …etc. There are two variations of random group replicate weights and delete-a-group jackknife replicate weights: 1) the adjustment factor is a simple constant, or 2) the adjustment factor is reweighted using the macro %ADJWGT_SR.

The output file is the C1 file with the replicate variables _rwt0, _rwt1, _rwt2, …etc, updated. The variable being used to update the replicate weight variables (either SMPWGT or WGT) must be an item in the control file dictionary. The replicate variables must be in the survey control file dictionary (PARMLIB.CTDICT).

Section 1 --- The Keyword Parameters

There are 5 keyword parameters to the %repwgt macro (see diagram below).

[image: image1.png]Overview of the Macro %repwgt

Variance i
Estimation Replicate
The name of Method weighting
the macro. method.

Proxy C1 file used
for testing.

%repwgt{method =, numrgs =, strat =, indcndtn =, test = };

The number of
non-certainty
random groups.

A logical
condition that
subsets the
C1 file.




The keyword parameters are described in the next few sections.

Section 2 --- Keyword Parameters METHOD and STRAT

Possible values for METHOD and STRAT include:

· METHOD 
Specifies the variance estimation method.

· METHOD = RG is the default. Specifies that a random group estimation procedure will be used.

· METHOD = DGJ initializes the replicate weights for the delete-a-group jackknife method.

· STRAT
Indicates if stratified replicate re-weighting will be used.

· STRAT = N (default) means use a constant for replicate weights. The final ID weight, WGT, is used in computing the replicate weights.

· STRAT = Y means develop strata-specific replicate weights for random group or delete-a-group jackknife estimation. Global macro variables must be defined in advance to define the strata. Otherwise counts of the sampled units can not be done.

· STRAT = M means to use a constant before reweighting. The sample weight, SMPWGT, is used in calculating the replicate weights  (as opposed to the final ID weight WGT when STRAT = N).

%repwgt uses both the METHOD and STRAT keyword parameters to determine the replicate weights. This gives six different combinations.

 SEQ CHAPTER \h \r 1Let i correspond to the RNDGRP number assigned to a given ID, i = 1, ….&numrgs. Replicate weights for non self-representing sample units get initialized to either WGT or SMPWGT as shown in Table 1.

Table 1: Based on &method, and &strat, %repwgt creates _RWT1-_RWT&numrgs on C1 file as:

	Method
	&method
	&strat
	Initial Replicate Weights

	Simple Random Group
	RG
	N (or blank)
	WGTh for _RWTi
0 otherwise

	Reweighted Random Group
	RG
	Y, M
	SMPWGTh for _RWTi
0 otherwise

	Simple Delete-a-Group Jackknife
	DGJ
	N (or blank)
	WGTh for _RWTj, j  i
0 for _RWTi

	Reweighted Delete-a-Group Jackknife
	DGJ
	Y,M
	SMPWGTh for _RWTj, j  i
0 for _RWTi


Note 1: %WGTSET and %ADJWGT_S must be run prior to %REPWGT when &STRAT = N (or blank) so that WGT is properly initialized.

Self-representing replicate weight (i.e.  _rwt0) will be initialized to either WGT or SMPWGT as shown in Table 2.

Table 2: Based on &strat, %repwgt creates _rwt0 on C1 file as follows:

	&strat
	Initial Replicate Weights
	Applied to

	N (or blank)
	WGTh
	All units on C1 file

	Y, M
	SMPWGTh
	All units on C1 file


Replicate factors are either derived from the number of random groups or from strata counts as shown in Table 3.

Table 3: %repwgt computes replicate factors for stratum h in random group i where i ( 0 as:

	Method
	&method
	&strat
	Replicate Factor
	Replicate Weights

	Simple Random Group
	RG
	N , M,

or blank
	fhi=&numrg
	fhi×WGTh for _RWT&i

0 otherwise

	Stratified Reweighted 

Random Group
	RG
	Y
	fhi = nh/mih
	fhi×SMPWGTh for _RWT&i

0 otherwise

	Simple Delete-a-Group

Jackknife
	DGJ
	N, M,  

or blank
	fhi=(&numrgs/(&numrgs-1))
	fhi×WGTh for _RWT&j, j  i
0 for _RWT&i

	Stratified Reweighted 

Delete-a-Group Jackknife
	DGJ
	Y
	fhi = nh/(nn-mih)
	fhi×SMPWGTh for _RWT&j, j  i
0 for _RWT&i


where nn = number of sample units in stratum h and mih = number of sample units in stratum h in random group i.

All replicates include the self-representing sample.  These units are assigned to random group “00”.  Unadjusted replicate weights  _rwt1 - _rwt&numrgs are based on the value of &strat and the C1 variable RNDGRP as shown in Table 4.

Table 4: Adding-in Unadjusted Weights to the Final Replicate Weights

	RNDGRP value
	&strat
	Replicate Weights

	00
	Y, M
	SMPWGTh

	00
	N (or blank)
	WGTh


Section 3 --- Keyword Parameters NUMRGS, INCNDTN, and TEST

The remaining three keyword parameters are described as follow:

· NUMRGS

Specifies the number of random groups excluding “00” (i.e. the non-certainty random groups).

· NUMRGS = 16 (default) indicates that no replicating will be performed in estimation.

· INCNDTN
A logical condition used to subset the C1 file. The %str function must be used if the condition contains a comma. Commas delimit macro parameters and without the %str function, the comma in INCNDTN would mark the end of the INCNDTN parameter. Additionally, the percent sign must precede certain special characters such as the opening and closing parentheses in the logical condition. For example,

INCNDTN = %str( substr%(form, 1, 3%) eq “ABC” and NAICS eq “xxxx”).

· TEST
The keyword parameter TEST contains the member name of a proxy C1 file (used for testing) residing in the current statistical period data directory (i.e. the name of the proxy C1 file is DATA00.&test). If this value is null, then %REPWGT applies replicate weight adjustments to DATA00.C1&statp00.

Section 4 --- Setting the Global Macro Variables

When doing stratified replicated weighting, the user must specify a set of global macro variables that define the strata. The replicate adjustment cells are identified in the script as SVAR<n>. The global macro variable N_SVAR must be set to the largest value of <n>.

For example, to initialize the factors for stratified delete-a-group estimation, use the following code:

%let N_CVARS = 1;

%let UCVAR1 = VAR1;    

%let CCVAR1 = VAR2;

%wgtset;

%adjwgt_s;                                        /* assumes VAR1 and VAR2 are on the C1 file */

%let N_SVAR = 1;

%let SVAR1 = VAR1;

%repwgt(numrgs = 15, method = DGJ, strat = Y);

/* Make another call to adjwgt_s setting the NUMRGS parameter or call adjwgt_sr directly */

…

The first calls to %wgtset and %adjwgt_s initialize the WGT column in the C1 file. A thorough treatment of the global macro variables UCVAR1 and CCVAR1 can be found in the %ADJWGT_S User’s Guide. 

Once the WGT column has been initialized, %repwgt initializes the replicate weights _rwt0, _rwt1, _rwt2, …., rwt15. The global macro variable SVAR1 defines the strata used in calculating the sampled cases.

Section 5 --- Some Examples

Include a roster data example here.....????
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