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Abstract

We consider semiparametric models whose infinite dimensional parameter corresponds to a
probability distribution. The NPMLE based on the profile empirical likelihood for this kind of
semiparametric models has attracted considerable interest. We propose the use of a modified
profile empirical likelihood to improve the accuracy of this estimation. We consider applications
to the exponential-tilt model and show that the accuracy of the proposed estimator is better

than that of the conventional NPMLE by numerical study.
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1 Introduction

Suppose that we have a set of observations z1,xs,...,z, from a probability density that belongs
to a semiparametric model:

f(z;0,9),

where 6 is a finite-dimensional parameter and ¢ is a probability density. Here, g is regarded as
an infinite-dimensional parameter. We attempt to estimate either 8 or a part of # and we do this
without any assumption about the unknown probability density g.

Considerable attention has been directed to the nonparametric maximum likelihood estimator
(NPMLE), which is based on the profile empirical likelihood (Bickel et al., 1993).

On the other hand, estimation based on the conventional profile likelihood for parametric models
is not very accurate when the nuisance parameter is high-dimensional. The identical problem exists
in the case of estimation based on profile empirical likelihood for semiparametric models with an
infinite-dimensional nuisance parameter. The objective of our study is to improve the accuracy of
estimation of 6 by constructing a modified profile empirical likelihood for semiparametric models,
which is analogous to the conventional modified profile likelihood for parametric models introduced
by Barndorff-Nielsen (1983).

In this paper, we consider an application of this method to the exponential-tilt model:

f(x;0, B, 9) = exp(a + Bx)g(z), (1)

where a and ( are scalar parameters and ¢ is a probability distribution. This model is closely
related to the logistic regression model (Qin and Zhang 2005). Typically, § is the parameter of



interest and « is regarded as the normalizing constant. Our method is also applicable to various
other semiparametric models.

Suppose that we have two sets of observations x1, xs, ..., 2, and y1, %2, - - ., Ym from the distri-
butions g and f, respectively. We consider estimating the parameter of interest 3.

This paper is organized as follows. In Section 2, we obtain the profile empirical likelihood for
model (1). We construct a modified profile empirical likelihood for the exponential-tilt model in
Section 3, and some results from a numerical study are given in Section 4.

2 Estimation by profile empirical likelihood

We obtain the profile empirical likelihood for the exponential-tilt model (1). We define 21, 29, . . ., Zptm

by
@ (i=1,2,...,n)
Z’_{yi—n (i=n+1,n+2...,n4+m). (2)

The empirical likelihood is based on the multinomial model

n-+m

= Z pid(x — z),
i=1

where 6(x) is 1 when x = 0, and 0 otherwise (Owen, 2001).
The model g(z;p) approximates the probability density g. The density f is approximated by

n+m
flys e, 8,p) = > expla+ By)pid(y — 2). (3)
i=1
Here, the multinomial parameter p = (p1,p2, ..., Pn+m) satisfies the constraints
n+m
> pi=1, (4)
i=1
n+m
Z exp(a + Bz)p; =1, (5)
i=1
and
pi = 0. (6)

Constraint (5) corresponds to the normalizing condition for the multinomial distribution f (y; 0, B, D).
Using equation (5), we can eliminate o from (3) and obtain

~ n+m
f:B.:p) = o Y Mpid(y — z), (7)
> e
Z
i=1
where p,, 1, is a dependent parameter determined from p1, po, ..., Ppim—1 by condition (4).

Based on the observed data (2), the empirical log-likelihood function is given by

n+m Bzip;
eP?iPj
) =1 I | | |

=1 j=n+l
n+m n+m
_ﬁzyz+zlogpz_mlog<z fa ) (8)
=1



We eliminate the nuisance parameter p by profiling the empirical log-likelihood.
lntm (B, p) with respect to p with fixed 8 under constraints (4) and (6), we obtain

m n+m
lp(B) = 1p(B,pg) = ﬂZyi - Z log(mve’* +n) +mlogv,
i=1 i=1
where
. 1
L ——E
and v = v() satisfying
n+m 1

R
Z n + myePi ’
i=1

and

1

m_ (121,2,,n+m)

Maximizing

(10)

(11)

We can maximize [p(3) to obtain the NPMLE of . Details of the derivation of the profile log-

likelihood is given in Appendix A.
The following lemma shows that there exists a unique v satisfying (10) and (11).

Lemma 1. For every § € R, there exists a unique v that satisfies (10) and (11).
uniquely determined v satisfies the inequality v > 0.

Proof.
Condition (11) is equivalent to

n + mveb? > 0 (i=1,2,...,n+m).

Let

n _g,.
£:= max ——e P <.
1<i<n+m m

Then, (12) is equivalent to the inequality v > &. Let

n+m 1
M) = 2 e

=

Then, h(v) is monotonically decreasing on (&, 00), and h(co) = —1. Since

(i n+m m
h(O):ZE—lz ——1=>0,
=1

Further, the

(12)

there exists a unique v that satisfies (10) and (11) in the interval (0,00). Thus, the uniquely

determined v satisfies the inequality v > 0.

]



3 Modified profile empirical likelihood

We consider the exponential-tilt model and derive a modification to the empirical profile log-
likelihood corresponding to the conventional modification to the profile likelihood for parametric
models (Barndorff-Nielsen, 1983).

Let A be a parameter of interest, and 1 be a nuisance parameter. Then, the conventional
modified profile likelihood is defined by

Iap(A) =1p(A\) + M(N)

and

M) = ﬂlog W +1og |2 3 (13)

A

where [p()) is the profile likelihood, and jy = jyy (), ) is the observed information matrix.

3.1 The canonical form of the empirical likelihood

First, we represent the empirical log-likelihood

n—+m n—+m
bntm (T, 93 5, D) ﬁZyz + Z Li(x,y) log pi — mlog (Z ’ip ) ,

where

n m

Lz(x,y) = Z(S({L'j — ZZ‘) + Zé(yj — ZZ‘),

j=1 j=1

in the canonical form of the exponential family to obtain the modified profile empirical likelihood
Iprp- We can calculate [y p for other probability distributions that belong to an exponential family

in the following manner:
n+m

Using Z L; = n+ m, we have

m n+m n+m
n+m—ﬁzyz+ZL10gpz mlOg(Z@ﬁzl )

n+m—1 n+m—1
=p Z Yyi + Z Lilog pi + Ln+m10g ppym — mlog (eﬂzwrmpn-i-m + Z eﬁ%l)i)
= i=1 i=1

m n+m—1 n+m—1
=8> vit+ Y, Lilogpz-+<n+m— > Lz) 108 Pr-ym
=1 =1

i=1

n+m—1 )
- m/BZn+m —mlog Pn+m — mlog {1 + Z eﬁ(zi_Z”*’”)ipz }

i=1 Prtm
m n+m—1 i
=4 Z(yz - zn-l—m) + Z L;log —+n log prym
i=1 i=1 Prgm
n+m—1 )
—m log 1 + Z eﬁ(zi*Zner) L . (14)
i=1 Pntm



Define

n+m—1
0; = log :logpi—log(l— Z pk> (i=1,2,...,n+m—1).
n-+m
k=1
Then, since
n+m—1 n+m—1 1 1

we have

From (14) and (15), we have

m n+m—1

oo (2, 9:6,0) = B (i — zapm) + . Libl + ®(8,0), (16)

=1 i=1

where

=1

n+m-—1 n+m-—1
®(3,0) = —nlog (1 + Z eei> —mlog {1 + Z eei+5(zi_2"+m)} .
i=1

Equation (16) corresponds to the canonical form of the log-likelihood of an exponential family, and
(8,0) is the natural parameter.

3.2 The modifying factor for an exponential family

Lemma 2 below shows that we can calculate the modifying factor M(f3) as follows for the model
belonging to an exponential family.

Lemma 2. Suppose that [ is the log-likelihood of an exponential family:
q

(@3 M,9) = ZA G(x) + > bimi(z) + (N, )
i=1

and A is a parameter of interest. Then, the modifying factor M (\) is given by

M) = 3 log |\, )] (a7)

Proof. The observed information is given by

Ix = Jup (A, 1h2) = By (X, ). (18)

From

I (232, 9) = Gila) + @3, (A, 9) =0



and

the equation

P q
A A ) = =) N@x, (A1) = D 1hidy, (A, ) + B(A, )
i=1 i=1
holds. Therefore, we have
lwi(j\’ 1&? A, ¢A> = _(I)T/Jz'(j‘v 7/3) + (I)T/Jz'()‘v q/A))\) =0 (19)
for a fixed \. Differentiating (19) with respect to 1%-, it follows that
aiﬁk A
o )+ o =0.
¢z'¢]j Z ¥i "pk 8¢J
Thus,
Dy S e s
= (Dyyp(X, 90) " Py (A, ).
oY
This gives
81/1 A
log | | = ~log| =2 | = log| @y (A, )| ~ Tog |@u(A, 6] (20)
Oy o

Considering — log ‘(I)ww(j\,i/;)‘ to be a constant, we obtain (17) from (13), (18), and (20).

By substituting p =1, g=n+m—1, A= 3, ¥ =0, ((y) = 22721 (4i — 2n+m), and ni(z,y) =
L;(z,y), we obtain the modifying factor M (/3) for the empirical profile likelihood of the exponential-
tilt model as

i

M(B) Zélog “I’ee (8,05)

nebieli melitB(zi—znim) p0i+B(2;—2n4m)
CI)GiHj (ﬁa 9) = 1 2 S 2
(1 + Z €9k> {1 + Z 69k+ﬁ(zk_zn+M)}
k=1 k=1

and

n + myeP#
n + myefentm |

éi,ﬂ :91(5455) = —log <

4 Numerical study

We present simulation results for the exponential-tilt model. We compare two estimators of 3: one
is the NPMLE based on the profile empirical likelihood, while the other is an estimator based on
the modified profile empirical likelihood.

We assume that the underlying density g(z) is a finite Gaussian mixture. We can adopt this
assumption without loss of generality because any smooth probability density g(x) can be approx-
imated sufficiently well by a finite Gaussian mixture model. This is a convenient assumption for
numerical studies because the tilted density f(z) also becomes a finite Gaussian mixture.



Table 1: Means and standard deviations of the NPMLE and the modified NPMLE of 3 from 1000

simulations with n = 3,6,9,...,30. The true value of 3 is 1.
n NPMLE modified NPMLE
3 | 20.42 (33.84) 2.710 (3.264)
6 | 6.690 (20.91) 1.799 (2.262)
9 | 1.552 (3.931) 1.288 (0.9582)
12 | 1.245 (0.8801) 1.175 (0.7374)
15 | 1.156 (0.5450) 1.111 (0.5172)
18 | 1.125 (0.5033) 1.089 (0.4815)
21 | 1.114 (0.4250) 1.084 (0.4095)
24 | 1.113 (0.4176) 1.064 (0.4034)
27 | 1.095 (0.3618) 1.072 (0.3520)
30 | 1.066 (0.3498) 1.046 (0.3416)

Here we report a simple and typical example. We consider a mixture distribution of normal
distributions

g(x) =0.3N(z;—-1,1) + 0.7N (z;0,1),

where N (-; 1, 0?) denotes the normal density with mean p and variance o2. The tilted density is
f(y) = e**Pg(y). Here we set 3 = 1. Then, « is given by

1
a = —log <0'3\/E + 0.7\/§> .

We generated 1000 data sets x1,x2,...,2y and y1,y2,...,yn from g and f, respectively, for each
n=3,6,9,...,30.

Table 1 and Figure 1 show the means and standard deviations of profile empirical likelihood
estimates and modified profile empirical likelihood estimates based on the 1000 simulations.

We can see that the means of modified profile empirical likelihood estimates become closer to
the true value than those based on the profile empirical likelihood for all n = 3,6,9,...30. In
particular, the improvement in accuracy is large for a small sample size. We carried out numerical
studies using various densities, and the results are similar to the result given above.

5 Discussion

In the numerical study in the previous section, the proposed procedure outperforms the method
based on the conventional empirical profile likelihood. This result from the modification of the
profile empirical likelihood for the exponential-tilt model seems natural because various results
concerning ordinary likelihoods also hold for empirical likelihoods. In principle, the proposed
procedure is also applicable to empirical profile likelihoods for various semiparametric models.
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Figure 1: Means and standard deviations of the NPMLE (left) and the modified NPMLE (right)

of 3. Each dot shows the mean, and the error bar shows the mean + standard deviation.

It is widely known that the improvement as a result of the modification for ordinary likelihoods
is remarkable especially when the dimension of the nuisance parameters is large. In a semipara-
metric model, the nuisance parameter is infinite-dimensional. Model (8) that was used in the
empirical likelihood theory has a nuisance parameter whose dimension is as large as the number of
observations. This fact also seems to support the proposed modification.

For a complete understanding of the presented results, we require higher order asymptotic
theory concerning empirical likelihood; however, this has not yet developed sufficiently and it can
be an important topic for further research.

For logistic regression, various modifications to MLE have been suggested, e.g., Firth (1993).
However, these modifications proposed are not equivalent to the present one, as far as the authors
know. The relationship or correspondence between our procedure and such modifications is also an
interesting topic.
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Appendix

A Derivation of the profile empirical likelihood

Let
~ n+m
ln—i—m :ln+m - (Z Di — ]—>
i=1
m n+m n+m n+m
53t Y o (3 ) <o (L 1),
i=1 i=1 i=1 =1

where «y is a Lagrange multiplier. Then, [,,4,, is maximized under condition (4). The parameters
pi (i=1,2,...,n 4 m) satisfy the equations

ntm € i =1,2,...,n+m). (21)

ap‘ _;_m' n+m —7=0 (Z
7 7 <28621p1>

i=1

- 7
= Opi
n+m

=n4+m-m-—y=n-—r. (22)

Let

n+m -1
v= (Z eﬁzipi> . (23)
i=1

The set of conditions (4), (22), and (23) are equivalent to the set of conditions (9) and (10).
Inequality (6) is equivalent to (11). We obtain (9) from (21) and (22). Furthermore, (10) and (11)
follow from (4), (6), and (9). O



