Empirical phi-divergence test statistics in the
logistic regression model

A. Felipe!, P. Garcia-Segador?, N. Martin®, P. Miranda!* and L. Pardo!
1Dept. of Statistics and O.R., Complutense University of Madrid, Madrid, Spain
2National Statistics Institute, Madrid, Spain

3Dept. of Financial and Actuarial Economics and Statistics, Complutense University of Madrid

Abstract

In this paper we apply divergence measures to empirical likelihood applied to logistic regres-
sion models. We define a family of empirical test statistics based on divergence measures, called
empirical phi-divergence test statistics, extending the empirical likelihood ratio test. We study
the asymptotic distribution of these empirical test statistics, showing that it is the same for all
the test statistics in this family, and the same as the classical empirical likelihood ratio test.
Next, we study the power function for the members in this family, showing that the empirical
phi-divergence tests introduced in the paper are consistent in the Fraser sense. In order to
compare the differences in behavior among the empirical phi-divergence test statistics in this
new family, considered for the first time in this paper, we carry out a simulation study.

Keywords: Empirical likelihood; Divergence measures; Empirical phi-divergence test statis-
tics; Logistic regression model.

1 Introduction

Empirical likelihood is a tool for dealing with data in nonparametric conditions but allowing the use
of results derived from parametric inference. First introduced by Owen [13] 14} 15 [16], empirical
likelihood has been applied successfully to many different statistical problems, leading to results that
can be applied in general situations. Roughly speaking, empirical likelihood offers techniques that
can be applied to non-parametric problems while using tools designed for parametric cases.

One of these situations appears in the logistic regression model. As it will become apparent
below, the empirical likelihood theory applied to the model of logistic regression is based on max-
imum likelihood; thus, the parameters of the model are obtained via this technique, and so is the
corresponding likelihood ratio test for testing if the parameters take a concrete value. This test
statistic is given by the difference between the likelihood based on the empirical maximum likelihood
estimators (EMLE) and the likelihood in accordance with the null hypothesis. It can be shown (see
below) that under mild conditions, EMLE is attained when the uniform distribution is considered.
In this case, the empirical likelihood ratio test statistic (ELRT) can be seen as the Kullback-Leibler
divergence measure between the uniform distribution and the best distribution (again in terms of
likelihood) under the null hypothesis. On the other hand, the Kullback-Leibler divergence measure is
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just one of the members of a wide family of divergence measures known as phi-divergence measures.
Thus, it makes sense to study what happens if other divergence measures of this family are consid-
ered instead. Indeed, phi-divergence test statistics have been considered previously in the context of
empirical likelihood (see [I], 2, 8] and references therein).

In this paper we introduce a new family of empirical test statistics and show that the asymptotic
distribution for any member of this new family, named empirical phi-divergence test statistics, is
the same and coincides with the asymptotic distribution of the ELRT. Therefore, they have the
same behavior for large sample sizes and differences can only arise for small and moderate sample
sizes. In order to compare these empirical phi-divergence test statistics, a simulation study is carried
out. Next, we also study the power function of the empirical phi-divergence test statistics, showing
that under any hypothesis in the alternative, the asymptotic distribution of the phi-divergence test
statistics follows a normal distribution. In this case the parameters depend on the measure of phi-
divergence considered. However, these differences tend to vanish when the sample size grows.

To fix the notation that we will use throughout the paper, let us develop the application of
empirical likelihood to logistic regression (see [20]). Consider a random sample of n independent and
identically distributed (¢ + 1)-random vectors (X1, Y1), ..., (X, Y;) from the random vector (X,Y).
Component Y is a dichotomous variable, and it is assumed that P(Y = 1) depends on the explanatory
vector X = (X1, ..., X,). This means that for Y;,i =1, ..., n, it follows

Pr(V;=1)=mand Pr(V;=0)=1—m, i=1,..,n,

where m; can be explained in terms of Xj;, ..., X, and some unknown parameters [, ..., 3, such
that 8; € (—o0,00),7 = 1,...,q. Thus, the parametric space is © = R?. We will use the notation
x!l = (i1, ..., x;,) for the values of (Xy;, ..., X,;) in the sample and 87 := (54, ..., 8,).

It is assumed that m; = w(x!/3),i = 1,...,n, i.e. it depends on =l 3. When dealing with the
logistic regression model, this dependence is given by the logit function

q
¥ .
lOg <1 — 71‘2-) = lOth (ﬂ'l) = ;5J$U

The explanatory design matrix is

X = (Xy,....X,)"
and we assume that rank(X) = ¢g. We aim to obtain the value of parameter 3. For a given sample

{(«].Y;),i=1,..,n}

of n independent observations, classical inference for the unknown parameter vector 3 is usually based
on the maximum likelihood estimator (MLE). It is well-known that in general, and in particular for
the logistic regression model, the MLE is a BAN (Best Asymptotically Normal) estimator.

Assuming the logistic regression model holds, we can apply the Lagrange multiplier method to
conclude that the MLE B will be a solution of the following estimating equations,

> g(xi,Yi,B) =0, (1)

i=1
where
g(‘r‘ch}/ZwB) = wz(}/z_ﬂ-(szﬁ)% 1= 1,,n



Following [18], it can be seen that this system has a unique solution provided 0 is inside the
convex hull of the points g (x;,Y;,3),i=1,...,n

Note that it could happen that m; ~ 1 and Y; = 0 or m; = 0 and ¥; = 1 and these data have a big
impact on the estimations. In order to reduce the impact of these unusual data, some authors [4]
have proposed a modification of function g introducing some weights. Thus, the new function would
be defined by

g (w271/;7ﬁ) - wzwz( i ( T,B)) 1= 1, ., n

where w; approaches 0 if m; & 1 and Y; = 0 or m; ~ 0 and Y; = 1. In this paper we consider w; = 1, Vi,
and so we do not measure the rationality of the data.
From now on, we assume the following condition:

e C1. The true parameter 3y is the only solution of

Elg(X,Y,B)] =

Let p1(B), ..., pn(B) be a set of probability weights (depending on 3) allocated to the data. The
EMLE (see [13]), Bg. looks for the values of these weights so that the likelihood function under the
logistic regression model is maximum; that translates into solving

2
)= pas[Tio 2

subject to the constrains

> n) =1 (3

and

sz g9(X;,Y;,8) =0, (4)

Remark that different values of 3 lead to different values for g (X;,Y;, 3), so this justifies that
the probabilities p1(3), ..., p,(8) depend on 3.

Note also that we need the condition p;(8) > 0,Vi = 1,...,n. As stated in [20, 21], if we apply
the Lagrange multipliers method, we obtain

n

Zlnpi(ﬂ) + Xo(B sz )= AT(B)> pi(B)g (X:.Y:.8).

i=1

Derivating with respect to p;(3) and equalizing to 0 leads to

b
pi(B)

Now, summing up in ¢ gives

+X0(8) = AT(B)g (X, Vi, 8) = 0 & 1+ X(B)pi(B) — pi(BIN (B)g (X, Y, B) = 0.



n+ Ao(B) Zpi(ﬁ) +A7(B) Zpi(ﬁ)g (X5,Y;,8) =0,

and hence, as Zpi(ﬁ) =1 and Zp,-(ﬁ)g (X;,Y:, 3) =0, we obtain
i=1 =
n+X(B) =0< X\(8) = —n.
But then,

1- npi(ﬁ) _pi(B)AT(ﬁ) (XZ,YZ,ﬁ) =0 @pz(ﬁ) 71” + 1)\T (5)1 (X,,Y; 5)’

Defining ¢(8) = A(8), we obtain the solution.

1 1 ,
pi(ﬁ)zﬁ'1+tT(5)g(XZ-,YZ-,5)’ i=1,..,m, (5)

where t7 (8) := (¢, (8),...,t,(8)) is a g—dimensional vector solution of the non-linear system of ¢
equations

_Z quKaﬁ)
1+tT g (X, Y3, 8)

= 0, (6)
Besides, we also need 0 < p; (8) < 1; hence, we need that

,Vi=1,...,n.

S

1+t (8)g (X, Y:, 8) >

We assume the following conditions:

e C2: The null vector is contained in the convex hull of g (X;,Y;,8),i=1,...,n.
e C3: The matrix Zg (X, Y:,8)g (X, Y,-,B)T is positive definite.

i=1
Then, we have the following result, whose proof can be seen in [18§].

Lemma 1. Assuming C2 and C3, there is a unique solution of the system defined by Eq. (), and
the solution defined through Eq. (Bl) is the only solution of the problem given by Fqs. ([2), @) and
@). Moreover, tT (B) is continuous on 3.

Thus, the kernel of the empirical log-likelihood function is

Suppose that the logistic regression model holds and consider the problem of testing

Hy : B = By versus H; : B # Bo. (8)



Based on Qin and Lawless [I§], the ELRT for testing (8] is given by

LE,n(ﬁE,m Bo) = %E,n(BE,n) — 2lg n(Bo).

Then, we are comparing the likelihood of the sample for 3y and ﬁEn It is obvious that the
maximum likelihood is attained when ¢(3) = 0; if this is so, then p;(3) = % For this to happen, it
is necessary that there is a solution for

Zg (XZ>)/;>/6) = OQ’

i=1
for some 3. It can be shown that as the number of parameters and the dimension of g are the same,
then such system has solution with probability approaching to 1 in large samples (see for instance

[18]). Thus, t(EEn) = 0, and hence,
PBen) =u= (L ... 1)". 9)

Therefore,

EE,n(B\E,n) =0

and thus, R
L n(BEn, Bo) = —20E.n(Bo). (10)

Let us consider the following conditions:
e C4: The matrix E [g (X;,Y;, 8) g7 (X;,Y, B)] is positive definite.

. 99(X:,Yi,B)
C5t T

Cé: ||%ﬁym]| and |lg (X;,Y;, 8)° || are bounded by some integrable function G; [(X;,Y;)] in
a neighborhood of the true parameter 3.

is continuous in a neighborhood of the true parameter 3.

CT7: The rank of E [MX*W} is gq.

o C8: W is continuous in a neighborhood of the true parameter 3.

C9: ||%H is bounded by some integrable function G5[(X;,Y;)] in a neighborhood of

the true parameter 3.

Now, the following result was established in [18].

Theorem 1. Under the conditions C1-C9, the ELRT for testing Hy : B = By versus Hy : B # [
gwen by Lg ,(Ben, Bo) defined in Eq. (I0) satisfies

LE,n(BE,m Bo) £> Xz

n—oo

if Hy is true.



As a consequence, an approximate confidence region of the nominal level 1 — « for 3y is given by

Cl—a = {,3 / LE,n(ﬁE,na/B) < Xg,l—a}'

If inferences on a subset of k coefficients are of interest, with k£ < ¢, the remaining ¢—k coefficients
can be profiled out, treating them as nuisance parameters, and then the asymptotic distribution is a
chi-square distribution with & degrees of freedom [I§].

The rest of the paper is as follows: Section 2 is devoted to introduce and study a family of empirical
phi-divergence test statistics based on phi-divergence measures, as well as to obtain its asymptotic
distribution and an approximation to the power function. In Section 3, we present a simulation
study to compare the behavior of the different members of the family of empirical phi-divergence
test statistics introduced in Section 2. We finish with some conclusions.

2 Empirical phi-divergence test statistics

Consider two probability distributions p? = (py,...,p,) and q* = (qi,...,¢,) defined on the same
finite referential set. We define the Kullback-Leibler divergence between p and q as

- bi
dg-1(p, q) = sz' log P
i=1 !

where 0log0 = 0 by convention; it measures the extent g separates from p. Consider the n-
dimensional probability vector w defined in (), as well as the n-dimensional probability vector

P(B) =i (B).rn(B)"

with p; (8),7 = 1,...,n, defined in (H). Then, the Kullback-Leibler divergence between u and p (3)
is given by

dx_r(u,p(B)) = u; log -
(. (8) = 3 wilok 7
=2 —log 5 I
=1 n 1+tT(ﬁ)g(Xi7Yi7ﬁ)

= %Zlog (1 + 7 (5)9(Xi>yi>5)) :
i=1

Therefore, N
LE,n(ﬁE,mﬁo) = 2ndK—L(U7P(50))- (11)

On the other hand, it must be taken into account that the Kullback-Leibler divergence is a member
of a broad family of measures of divergence known as phi-divergence measures. For introducing
phi-divergence measures, let us denote by ®* the class of all twice differentiable convex functions
¢ : Rt — R such that ¢ (1) =0, ¢" (1) > 0, 00 (0/0) = 0, and 0¢ (p/0) = plim, @ For ¢ € &*,
we define the ¢-divergence measure between two probability vectors p, q by

dg(p,q) = é qi¢ (];—) : (12)
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In this context, when ¢ () = xlogx—x+1, the Kullback-Leibler divergence measure is recovered.
For more details about ¢-divergence measures see [5, [I7]. Note that for ¢ (z) = zlogax — x + 1, it is
¢"(1) = 1. Thus,

20
¢"(1)*

If instead of ¢ (z) = xlogz — x + 1 we consider another functions ¢ belonging to ®*, we obtain
a new family of empirical test statistics for testing (g]): the empirical phi-divergence test statistics.

LEn(ﬁE ns Bo) = 2ndg_(u, p(Bo)) = dy(w, p(Bo)). (13)

Definition 1. Assuming C2 and C3, the family of empirical phi-divergence test statistics for testing
(8) is defined by

n

2 1

T3 (Bo) = &"(1) ; 1+ t7(B0)g (Xi, Y5, Bo)

dg(u, p(Bo)) = ¢ (1+t"(Bo)g (Xi,Y;, B0)), (14)

cb”( )
with ¢ € P*.

Remark that C2 and C3 are needed in order to apply Lemma [Tl and hence ensure that ¢(3) is
well-defined.
For every ¢ € ®*, the function

U(z)=¢(z)—¢' (1) (z—1)

also belongs to ®*. Moreover, it can be easily seen that

T2 (Bo) = TY (Bo)

and 1 has the additional property that ¢/’ (1) = 0. Since the two divergence measures are equivalent,
we can consider the set ®* to be equivalent to the set & = ®*N{¢p: ¢’ (1) = 0}. In what follows, we
shall assume that ¢ € .

2.1 Asymptotic distribution

In the following theorem we present the asymptotic distribution of T¢(3y),¢ € ® when the null
hypothesis in (&) holds.

Theorem 2. Under Hy given in (8), and conditions C1-C9, the asymptotic distribution of the
empirical phi-divergence test statistics T?(By) satisfies

T9(By) 5 xaVo € ®.

Proof. A Taylor expansion of second order of

f(x) = ?Cb(l + )

around x = 0 gives, taking into account that ¢(1) = ¢'(1) =

L (0?4 o(z?),

HOEE



Therefore, denoting z := t*(8y)g (X, Yi, Bo) , we obtain that

1
1 +t7(By)g (X, Y, Bo)

S+ (Br)g (Xi i B) = 0" (DE (Bo)g (X, Vi Bo) g (X, Vi Bo) £(6h)
+o(t"(Bo)g (Xi, Yis Bo) g (X3, Vi Bo) £(Bo))-

BB 5 7 ) (X, o) g7 (X0, Ve ) B 4o <Z £ (B0)g (XY, Bo) g (XuYzwﬁo)t(ﬁo)> |

pa
Let us write £(8) = p8(Bo), where p > 0 and ||6(8,)|| = 1. Now, "
0= %i 1+ ,09? E;);/(;O)Yﬁo) ‘
> |07 (Bo) Zn: 1+ pOT Eg);/(gO)Yﬁo)
_ eT (Bo) (Zg X:,Y:, B0) — Z . X1+Ypeﬂi? ZT)(ﬂ&u(;f’ﬁ? ﬂ0)> ’
> 803 e e O 80~ [ 0 2o (i
007 gﬁi)péi(ﬁo) _% or (ﬁo)gg(Xi,Yi,Bo) 7
where Z, = maxy<;<, ||g (Xi,Y;, Bo) || and
_ %gmxi,n,mgT (X, Y., 5). (16)

Now, 67 (By) SO > 7, + 0,(1), where o, is the smallest (but positive by C4) eigenvalue of 3, the
covariance matrix of g (X;,Y;, Bo) -

On the other hand, the second term is Op(n‘l/ 2) by the Central Limit Theorem and C1. Conse-
quently;,

p _ —1/2
=0
]-‘l'pZn p(n )7
so that p = ||t (Bo) || = 0,(n~/?). Now, it can be seen in [14] that given Y; > 0 i.i.d. and E[Y}?] < oo,
then max Y; = o(n'/?). Defining Y; := |g (X, Y;, B) |, and by C4, we conclude

1<i<n

max [t" (8) g (X, i, B)] = Op(n~?)o(n'/?) = 0,(1).

1<i<n

Then, denoting v; = t* (By) g (X;,Y;, Bo) , we have

8



XmKaﬁO)
0 = =
Z 1 +tT (X271/;7/30)

_ %
= —Zg (X5, Yo Bo) (1 =%+ )

%
n 2

g (qu}/lwa)
1

1

1 n
Now, it can be seen in [14] that given ¥; > 0 i.i.d. and E[Y}?] < oo, then — ZYZ?’ = o(n'/?).
n

i=1

Defining Y; := |g (X}, Y, 3) |, and by C4, we conclude that the final term is bounded by

%Z lg (X, Y5, B) P11t (Bo) |21+ %l ™" = 0(n'/2)0,(n )0, (1) = 0,(n~"/?).
=1

Hence, we conclude that

n -1,
oB) = %(%Zg<xi,n,ﬁo>gT<Xi,n,ﬂo>) S (X Vi Bo) + 0yn”2)
i=1

i=1

n -1,
- (Zg (X, Y;, Bo) gT (X, Y, ﬁo)) Zg (X, Y3, Bo) + Op(n—l/z)
i=1

i=1

= (n8)') g (X:.Yi, Bo) + 0p(n ).

i=1

Therefore, the first term in (I5) can be written as

n

> <(”S )2 gt (Ko Yo+ op<n-1/2>> (nS) <<nS>‘1 > g (XY + op<n—1/2>>

i=1 i=1

—Zg (X:,Y;, Bo) (nS)~ Zg (X5, Y, Bo) + 0p(n1/?)
=1

1 1 <
= \/E <E ZQT (XZ7 }/;7 /30)) S_l\/ﬁ (g Zg (XZ7 }/;7 ﬁ())) + 0P<n_1/2>’
i=1 =1
Now, S defined in (I6]) satisfies

S 5 Eg(X,Y.0)g" (X.Y.50)]

n—o0

and applying the Central Limit Theorem, we get under the null hypothesis

ﬁ% > g9(Xi,Yi, Bo) ,Hi; N(0,E[g(X,Y,B0)g" (X.Y,B0)]) .
=1



Therefore,

and
2ndy(u, p(Bo)) ¢, »
FM) o
O
Based on the previous theorem, we reject the null hypothesis given in (8] if
T7(8) > Xg1-as (17)

and thus we can define and approximated confidence region for 3 as follows:

Cf—a = {ﬁ / Tf?(/g) < Xg,l—a}‘

There are some classical measures of divergence which cannot be expressed as a ¢-divergence
measure, such as the divergence measures of Battacharya [3], Rényi [19], and Sharma and Mittal
[22]. However, such measures are particular cases of the (h, ¢)-divergence measures defined by

d’ (u,p (Bo)) := h (dy (u,p (Bo))),

where h is a differentiable increasing function mapping from [0, 00) onto [0, 00), with A(0) = 0
and A/(0) > 0. In Table [, these particular divergence measures are presented, together with the
corresponding expressions of h and ¢.

Divergence h(x) o ()
Rényi mlog(a(a—l)ijl), a#0,1 %, a#0,1
Sharma-Mittal ﬁ{[l%—a(a—l)z]%—l}, ba # 1 %, a+#0,1
Battacharya —log (—z +1) o'+ 1(z+1)

Table 1: Some specific (h, ¢)-divergence measures.

The (h, ¢)-divergence measures were introduced in [11] and some associated asymptotic results
for them were established in [12].

Now, the family of empirical phi-divergence test statistics defined previously can be extended to
define the empirical (h, ¢)-divergence test statistics based on (h, ¢)-divergence measures.

Definition 2. If C2 and C3 hold, the family of empirical (h, ¢)-divergence test statistics for testing
(8) is defined by

2n
To" (By) == mh(% (u,p (Bo))

with ¢ € ®* and h : [0,00) — [0,00) a differentiable function satisfying h(0) = 0 and h'(0) > 0.

The asymptotic distribution of the empirical (h, ¢)-divergence test statistics 79" (By) is given in
next theorem.

10



Theorem 3. Under the conditions of Theorem [2, the asymptotic distribution of the family of em-
pirical (h, ¢)-divergence test statistics TP" (Bo) is a X2-

Proof. Note that we can apply a first order Taylor expansion to h obtaining

h(z) = h(0) + A (0)z + o,(x).
Therefore, as h(0) = 0,

h(dy (u,p(Bo))) = h'(0)dy (w, p (Bo)) + 0p (dy (u, P (Bo))) -

Thus, QnW =T?(8By) and %&(ﬁo)) = T%" (By) have the same asymptotic distribu-
tion, and hence the result holds. O

2.2 Power function

In this section we present an approximation to the power function of the empirical phi-divergence
test statistics introduced in (I4]) for the null hypothesis considered in (8). Thus, we look for the
probability

For this, we first introduce a theorem that will be important for obtaining the asymptotic ap-
proximation of the power function.

Theorem 4. Assume conditions C1-C9 hold. Let us assume that the logistic regression model holds
and denote by B* the true parameter of 3; suppose 3* # By. Let us also suppose

o Eg. [%] exists and there exists T being the only solution of

g(XaKBO) _
bor [1 + "'TQ(X,Y,ﬁo)} = O

e n(Bo,B") = Ep- [_g((ﬁﬁi‘)&gﬁgo’;’fw} exists and has mazimal rank.

e m(By,B") = Ep- [%w (1 +71g(X,Y, Bo))] exists, where 1 is given by

Y(@) = () + (z). (18)
Then,
Vi (dy (w,p (B0) = dy (w,p (87)) == N (0,0%(80, 8)) .
with

0'2(,8(], ﬁ*) = mT(/B(]a ﬁ*)n(ﬁoa ﬁ*)_lEB*

O | | s | ntew s mie. )

1+Ttg(X>Y>/60) 1+Ttg(X>Y>/60)

11



Proof. Let us denote by 7 the (only) solution of
1+ TTg(X7 Y> /60)
Now, let us denote by ¢(3y) the unique (by C2 and C3) vector satisfying

~ 0,

RN 9(X., Y B0)
n ; 1+t7(B0)g(X:,Y:, Bo) O (19)

Then, by the Weak Law of Large Numbers, it is clear that

t(Bo) — T

n— o0

We rename dy (u,p (Bo)) as a function depending on ¢(By) denoted Dy (t(Bo)). Then,

1 <& 1
Dy(t(Bo)) = Zl+tT(BO) (XY, o)

¢ (1+t"(Bo)g(X,,Yi,B0)) -

A first order Taylor expansion of Dy (t(8y)) around t(8y) = 7 leads to

Duttion) = Dutr) + (2N () =) o) )

On the other hand, (6[)8";%50))) is given by

Ly —9(X:, Y5, o) 9(X:,Yi, Bo) :
n Z { 1+ tT(BO)g(XZ.,3(%.”30))25ZS (1+ t"(Bo)g (X, Yi, Bo)) + T tT(ﬂo)g(Xi,OYi,ﬁo)qb (1+ " (Bo)g(X:, Yi,ﬂo))}

_ - Z XZ?E?ﬁO) { _1
1+ tT )9(Xi,Yi, B0) L1+ t7(B0)g(Xi,Yi, Bo)

¢ (1+t7(B0)g(Xi,Yi,B0)) + ¢ (1+t"(Bo)g(X;,Y, ﬁo))}

_ Iy 9(XiYiB)
= T (0 ¢ Be(X Y ),

where 1(x) is defined in (I8]). Consequently, by the Weak Law of Large Numbers,

9Dy (t(Bo)) P 9(X,Y, Bo) . B )
( 8t(ﬁ0) )t(ﬁ )=t r:o Eﬁ* {1 +TTg(X,Y,ﬁO)¢ (1 +7 g(X7Y7 BO)) =. m(ﬁo,ﬁ )

Let us now consider the function

1 n 9(Xi,Y:, 8)
h(t(8)) := ; 14+ t7(B)g(X:,Y;, B)

Remark that h(t(8y)) = 0, by (I9). A first order Taylor expansion of h(t(3)) around 7 leads to

me(@) =)+ (T ) B ) o) 7l

12



so that

(4(80) ~7) = - ((%ﬁg”);@ﬂ) () + of[1£(B0) — 7).

On the other hand,

(ah(t(ﬂo))> 1 zn: —9(Xi,Y;, Bo)g" (Xi,Y:, Bo)
9t(Bo) n (1+t7(Bo)g(X;,Y:, Bo))?

and hence, by the Weak Law of Large Numbers
<8h(t(ﬁ0))) i) Elax |i_g(X7Y7 /BO)QT(X7Y7 /80)
OtB0) ) uonyr (1 +77g(X,Y. o)’

As nT(By, B*) is a squared matrix of maximal rank, it can be inverted and consequently,

) =) = (0700 ) S R )

i=1

= ’I’L(/BQ, ﬂ*)

n—o0

Therefore, applying the Central Limit Theorem,

Vi(t(Bo) =) =3 N <°’ o) B | | B [ ) " *)_1)'

Finally,

V(D (t(B0)) — Dy(T)) = m" (Bo, B)Vn(t(Bo) — ) + o(+/nl[t(Bo) — 7).
Note that o(y/n|[t(By) — T||) = op(1) and thus,

Vi(Dy(#(B0)) = Ds(T)) == N (0,0(8", B0)).

where

9(X.Y.0) } [ gx.v.p 1"

*\—1 *
1+ 79(X,Y. Bo) 1+ 7t9(X,Y, Bo) (o, %) m (o, ),

(B, Bo) :== m" (Bo, B")n(Bo, B") ' Es
or equivalently,

Vilds (u.p (8)) = dy (w,p (1)) = N (0,0(8",8y)).
]

Based on the previous result, let us obtain an approximation of the power function in 3*. We
have
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M8 = Pope (T2(B) > x2a)

Vi s (. p(60) ~ do 7)) > Vi (222 i) )

e 170 ( a(ﬂ: 3o) <X§;a2(f:(1> —dy (u,p(T))» ,

where @ denotes the standard normal distribution function. As a consequence, if some alternative
B* # By is the true parameter value, the probability of rejecting By with the rejection rule 7%(8y) >
X?I;a for a fixed significance level « tends to 1 as n — oo. Thus, the test is consistent in the sense of
[10]. Note that IT3(3*) depends on dy (w,p(T)), so in this case (tiny) differences might appear for
different ¢.

Moreover, the previous result can be used to sort out an approximation of the minimum sample
size needed for the empirical phi-divergence test statistic to have a given power II3(3*) =: 7* and
size «. For this, notice that

e ( S5 (Xaazi/(l) T delwp (T”)) <

PN (Xq;az(i D, <u,p<7>>)
Xg;a(z)”(l) \/ﬁ

= — dy (uw,p(T)).
2vn/a(B*,80)  \/o(B* Bo) ¢ L. 2(7))

= Dpp

P11 -7 =~

Therefore,

a0 (1d (u,p(7))
a(B*, Bo)

OG0’ @)”

—2 Lk ~
AT N (B, Bo) T o (B B

dg (u,p(T))

dno(B%, By)@ (1 — %) = (Xfl;agb”(l))z + 47120[3j (u,p(T)) — 4"X2;a¢”(1)d¢ (u,p(1)) &

471205j (u,p(T)) — 4n [Xg;agb"(l)d(b (u,p(T)) +0(B*, Bo)@ (1 — 7*)] + ()(ioégzﬁ”(l))2 = 0.
Thus,

i VI =16 (x2,0(1))° &2 (., p(r))
B 87 (u, p(T)) 7

where | =4 [x2,0"(1)dy (u, p(T)) + 0(B%, Bo)® (1 — 7*)]. Now,

2216 (120d"(1)” 2 (wp(r) = 16 (2ad"(1)” d2 (u p(r)) + 32 (X2t (1)) dy (w, p(7)) o(B", Bo)D2(1 — )
4

+160%(8", Bo)® (1 — 1) — 16 (x2,09"(1))* d3 (u, p(7))
= 160°(8*,80)® (1 — 7*) + 32 (xo.n @ (1)) dy (u, p(7)) 0(B*, Bo)® (1 — 7*)
= 160(8",B0)® (1 — 7*) [0(8*, Bo) 2 (1 — 7) + 2x2., 0" (1)dg (u, p(T))] -
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Hence, (20)) is given by
4 [X5:a90"(1)d (u,p(T)) + 0 (8%, By) 2 *(1 — )]
83 (u, p(7))
44/o(B",Bo)22(1 — W*)\/U(ﬂ“% Bo)®72(1 = 7) + 2x7,0¢" (1)dy (u, p(T))
8d (u, p(7)) ’

+

If we denote

A= 2X2;a¢”(1)d¢ (’U,,p(‘l')) ) B= 0(6*7/60)(1)_2(1 - 7T*)7

it follows

_2A+4B+4/B(B+A) _A+2B+2/BB 1A
B 83 (u, p(T)) - 4d3 (u, p(T)) ’

Finally, the desired sample size is

where [z] denotes the integer part of .

3 Simulation study

As explained before, empirical phi-divergence test statistics provide a family of empirical test statis-
tics including the classical empirical likelihood ratio test. Moreover, all members of this family share
the same asymptotic distribution. However, possible differences among them could arise for small
and moderate sample sizes in terms of speed of convergence to the asymptotic distribution. To com-
pare the performance in these circumstances, we have carried out a simulation study; for this, we
have considered the example proposed in [21]. Let us explain this study: we have a logistic regression
model with just one explanatory random variable X, that follows a standard Gaussian distribution.
Then,

logit (P(Y = 1)) = o + 51 X.

Several values for 3y, 5, are considered, thus obtaining four different models; this also allows to study
the behavior when the overall probability of P(Y = 1) varies. Remark that this value is given by

ePo+biz

All these values appear in Table 2.
We shall consider in our simulation study the family of ¢—divergences measures introduced in
[6]. This family of divergence measures, called the power-divergence family, is given by
a(a—lﬂ)(x“—x—a(x—l)) a#0,a#—1
O(x) = do(z) = ¢ zlogr —x +1 a=0 : (21)
—logr+2—1 a=—1
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Model P(Y =1) B, B
1 0.5 0.00 4.36
2 04  -1.16 4.20
3 03  -2.16 3.71
4 02  -2.80 2.82

Table 2: Model parameters.

Based on (I4]), we get that the empirical power-divergence test statistics are given by

1
¢" 14+ t(Bo)g (Xi, Y3, Bo)

For a = 0, we recover the ELRT given by Eq. (I0). For a fixed model M;,i = 1,2,3,4, we
proceed as follows: In order to compare the different empirical power-divergence test statistics, we
have considered the following sample sizes n = 50, 100,200, 400, 800. Each sample consists in n
random vectors (x;;,Yi;),4 = 1,2,3,4,j = 1,...,n according to the parameters given in Table [
Then, we have to obtain ¢(3;). Note that in this case t(3y) has two components, that we will denote
to, t1. To compute such values, we have to solve ([@]). We have applied the Fourier-Motzkin elimination
method in order to obtain bounds for ¢; so that ¢; € (¢],¢]) and the same for ¢, (depending on t,).
To avoid numerical problems arising in the resolution of (), we have applied the hybrid method of
Powell with analytic jacobian, starting with a fixed number N,,,,, of values for ¢, in (¢;,¢]) and then,
for each of these values, a value for t5, so that a solution with a tolerance of € is achieved. We have
considered N,,, =50 and e = 10~1°.

Next, we compute the value of the test statistic in Eq. (22]) for the following values of a: -1, -0.5,
-0.25, -0.125, 0, 0.5, 1, 0.67, 1, 1.5, 3. The values of the empirical power-divergence test statistics
are compared to two nominal levels 1 —a = 0.90, 0.95; according to the asymptotic distribution, we
accept Hj if the value of the empirical power-divergence test statistics do not exceed Xg;l_a. And we
repeat this N = 1000 times for each combination M;/n/a/1 — a.

We count the proportion of times for which Hj is concluded in the 1000 experiences. According to
the theory developed before, if Hy holds, this proportion should be near the theoretical signification
level 1 — « if the empirical power-divergence test statistics are near the asymptotic distribution x3;
this approach will be called y2?-approximation.

On the other hand, Owen [I4] has proposed to replace the xi asymptotic distribution with a
(n — 1)q/(n — q)F,n—q distribution for small and moderate sample sizes; in the following, we will
denote it as the F-approximation.

The results appear in Tables [3] and [l In order to lighten the tables up, we do not write the
sample sizes of 400 and 800 as the results are similar to 200. As it can be seen, the accuracy of
the power ¢-divergence test statistics increases when the sample size grows, in accordance to the
theoretical results; besides, it seems that the F' approximation has a higher coverage than the y?
approximation; as both coverages are always under the significance level, it may be concluded that
the I approximation works better than the x? approach.

In the tables we have enlighten the values near the theoretical level. In this sense, a popular option
for “near” has been proposed by Dale [7], where the simulated signification & is considered near if it
satisfies |logit(1 — &) — logit(1 — a)| < d and d € (0.35,0.70). We have chosen d = 0.35, so that we
only take under consideration the power-divergence test statistics such that the corresponding exact

T0*(Bo) =

Zasa 1+t'(Bo)g (X, Y:, Bo)) (22)
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size 18
ay € (0.073,0.136) (23)

for the nominal size a = 0.1 and
a% € (0.036,0.070) (24)

for @ = 0.05. Then, we only consider values in (0.864,0.927) for 1 — a = 0.90 and (0.930,0.964) for
1 —a =0.95. These values are written in bold in Tables [3] and @l

Comparing the results for the different values of a, it can be seen that positive values of a (0.5,
0.67, 1, 1.5) present better behavior than the ELRT (a = 0); on the other hand, negative values
of a behave worse than the ELRT, although differences are tiny; this is in consonance with similar
results arising in other different situations where power-divergence measures have been applied (see
e.g. [I7]). Indeed, if we see the tables as a function f(a), it seems that f attains a maximum in the
interval [0.67,1.5]. Thus, we may conclude that there are some values for a different from that could
compete with the ELRT.

Model 1 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*| 0.768 0.779 0.780 0.780 0.781 0.788 0.793 0.787 0.787 0.743
F 10781 0.788 0.795 0.795 0.798 0.808 0.807 0.806 0.796 0.755
n=100| x*| 0.845 0.852 0.852 0.857 0.862 0.863 0.863 0.870 0.866 0.847
F 1084 0862 0.867 0.870 0.871 0.874 0.873 0.874 0.878 0.852
n=200 | x*| 0.860 0.864 0.861 0.862 0.863 0.869 0.868 0.871 0.868 0.849
F 1 0.861 0.868 0.864 0.865 0.866 0.872 0.875 0.877 0.873 0.853
Model 2 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*| 0.768 0.786 0.789 0.790 0.789 0.788 0.78 0.789 0.781 0.734
F 10781 0.799 0805 0.809 0.810 0.808 0.807 0.805 0.792 0.756
n=100|x*] 0.799 0.818 0.826 0.827 0.834 0.840 0.837 0.836 0.834 0.809
F 10810 0.828 083 0.839 0.840 0.848 0.847 0.846 0.844 0.813
n=200| x*|0.868 0.872 0.875 0.874 0.874 0.882 0.884 0.890 0.893 0.872
F 10.869 0.879 0.877 0.878 0.877 0.887 0.891 0.892 0.894 0.875
Model 3 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*| 0.756 0.760 0.768 0.770 0.770 0.780 0.781 0.780 0.770 0.734
F 10768 0.779 0.780 0.784 0.788 0.798 0.793 0.797 0.786  0.747
n=100|x*] 0.820 0.835 0.838 0.843 0.843 0.846 0.844 0.846 0.845 0.816
F 10828 0.841 0.849 0.854 0.859 0.855 0.854 0.854 0.855 0.818
n =200 | x* | 0.866 0.874 0.876 0.877 0.878 0.885 0.885 0.888 0.884 0.874
F 10.869 0.876 0.879 0.880 0.883 0.887 0.888 0.889 0.887 0.876
Model 4 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 |x*| 0.746 0.764 0.772 0.775 0.775 0.790 0.788 0.790 0.789  0.740
F 10765 0779 078 0.791 0.796 0.806 0.809 0.809 0.805 0.763
n=100| x*| 0.807 0.825 0.832 0.838 0.840 0.843 0.847 0.847 0.848 0.841
F 10816 083 0845 0.845 0.845 0.852 0.851 0.858 0.859 0.848
n=200| x*|0.864 0.870 0.871 0.879 0.880 0.880 0.881 0.880 0.885 0.877
F 10.867 0.874 0.876 0.882 0.882 0.887 0.888 0.886 0.892 0.880

Table 3: Values of the test statistics for different parameters a for 1 — a = 0.90.
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Model 1 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*|0.813 0.824 0.832 0.836 0.838 0.844 0.845 0.848 0.841 0.803
F 10822 0.840 0.851 0.855 0.855 0.866 0.865 0.861 0.856 0.821
n=100| x*|0.890 0.905 0.913 0.917 0.918 0.928 0.929 0.928 0.916 0.887
F 1089 0917 0920 0921 0925 0.934 0.932 0.931 0.925 0.897
n=200| x*| 0911 0919 0.919 0.925 0.926 0.929 0.929 0.930 0.922 0.906
F 10913 0920 0925 0927 0.930 0.929 0.933 0.933 0.926 0.907
Model 2 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*|0.820 0.839 0.845 0.850 0.856 0.863 0.861 0.854 0.838 0.791
F 10832 0852 0.864 0869 0868 0.873 0.872 0.867 0.858 0.804
n=100| x*|0.861 0.879 0.886 0.889 0.890 0.898 0.900 0.901 0.892 0.861
F 10870 0.889 0.893 0.896 0.900 0.903 0.905 0.908 0.901 0.869
n=200| x*|0.918 0.932 0.939 0.940 0.942 0.943 0.939 0.943 0.940 0.916
F 10922 0.934 0.942 0.942 0.944 0.946 0.945 0.945 0.942 0.919
Model 3 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*|0.801 0.817 0.823 0.826 0.828 0.833 0.831 0.831 0.823 0.782
F 10814 0.833 0.840 0.843 0.844 0.849 0.848 0.848 0.845 0.793
n=100| x*|0.879 0.898 0.901 0.903 0.906 0.911 0.910 0.911 0.901 0.867
F 10888 0902 0907 0911 0913 0916 0918 0921 0.909 0.875
n=200 | x*] 0914 0.924 0.927 0.928 0.929 0.929 0.935 0.935 0.936 0.908
F 10915 0925 0928 0.932 0.933 0.931 0.937 0.937 0.937 0.908
Model 4 | a -1 -0.5  -0.25 -0.125 0 0.5 0.67 1 1.5 3
n=>50 | x*[0.797 0.821 0.829 0.832 0.832 0.847 0.848 0.852 0.846 0.794
F 10812 0.839 0.846 0850 0.854 0.862 0.864 0.865 0.863 0.808
n=100| x*|0.864 0.882 0.891 0.895 0.896 0.903 0.904 0.905 0.902 0.891
F 10870 0.890 0.899 0.899 0.900 0.909 0912 0912 0.910 0.898
n=200 | x*]0914 0921 0.927 0.930 0.934 0.938 0.937 0.940 0.944 0.928
F 10917 0926 0.931 0.935 0.937 0.942 0.943 0.944 0.947 0.930

Table 4: Values of the test statistics for different parameters a for 1 — a = 0.95.

4 Conclusions

In this paper we have introduced a new family of empirical phi-divergence test statistics for testing the
simple hypothesis for the logistic regression model when empirical likelihood is considered. Empirical
likelihood has revealed as a powerful tool for dealing with many different problems, as it combines the
flexibility of non-parametric procedures with the results of parametric inference. The classical way to
treat this problem relays on a procedure based on differences between the likelihood through the null
hypothesis and the likelihood just considering that a logistic regression model holds; on the other
hand, maximum likelihood is a special case of a broad class of functions measuring differences between
two probability distributions, the family of phi-divergence measures. We have applied this fact to
define the family of empirical phi-divergence test statistics. Next, we have shown that all members
of test statistics in this family share the same asymptotic distribution under the null hypothesis, and
that this distribution is the same as the classical ELRT. Therefore, if the null hypothesis holds, all
these empirical phi-divergence test statistics are equivalent when the sample size is large enough and
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they can only differ for small and moderate sample sizes.

We have also obtained some results about the power function. In this case, we have found that
the power function depends on the divergence measure considered.

To compare the different empirical power divergence test statistics in this case, we have carried out
a simulation study. We have considered four different models and study the behavior of the empirical
power divergence test statistics. As a conclusion, we have found that there are some empirical power
divergence test statistics that can compete with the classical ELRT.

As explained in the paper, when the null hypothesis is simple, the empirical ¢-divergence test
statistics do not rely on estimations and only a term depending on the sample and 3, is taken into
account. However, this is not the case if a composite null hypothesis is considered; in this case,
estimations of the parameters are needed and the standard procedure considers EMLE. On the other
hand, it is possible to generalize EMLE via phi-divergence measures. Thus, the test statistic in this
situation could be extended not only from the point of view of extending the test statistics, but also
extending the way of estimating the parameters via a procedure based on divergence measures. This
approach has been considered in other fields [9, [I, 2] and we aim to treat it in a future research for
the case of logistic regression and empirical likelihood.
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