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Eurostat replies to the comments received from DIME, including 
specifications concerning revisions performed in the handbook 

 

This document joins the comments on the handbook received from DIME, after the last 
DIME plenary meeting (in 2012). The document presents Eurostat replies on green 
background, including specifications on revisions which have just been performed in the 
handbook. 

 

Comments from Austria 

 

From: HASLINGER Alois [mailto:Alois.Haslinger@statistik.gv.at]  
Sent: Monday, March 12, 2012 10:30 AM 
To: KLOEK Wilhelmus (ESTAT) 
Cc: KOWARIK Alexander 
Subject: Dime-Meeting: Handbook on Variance Estimation 

Dear Wim, 

In the DIME-Meeting I felt sorry that the newest development of R-based software for 
variance estimation – ReGenesees – is missing in the chapter on the tools for variance 
estimation. From the communication between Denisa and the TF I know that it was planned 
to integrate information about ReGenesees in the handbook at or after the time of its revision 
by the external experts. But now I cannot find it. Please could you supplement the handbook. 

I want to stress once again that ReGenesees (R-software) is quite different from Genesees 
(SAS-Macro), but both can be used for variance estimation. 

You can find some information about ReGenesees in 
http://joinup.ec.europa.eu/software/regenesees/description 

ISTAT also made a remark on this and sent us the information on ReGenesees to incorporate 
in the handbook. We included the information on the software ReGenesees in section 3.5. and 
in Appendix 7.5. We also included the above link. 

Kind regards, 

Alois 
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Comments from Cyprus 

From: npetsa@cystat.mof.gov.cy [mailto:npetsa@cystat.mof.gov.cy]  
Sent: Tuesday, April 10, 2012 11:57 AM 
To: KLOEK Wilhelmus (ESTAT) 
Subject: Feedback on ESS handbook on precision requirements 

Dear Sir/Madame 

Although the Statistical Service of the Republic of Cyprus agrees with the adoption of 
measures which will improve precision of statistical estimates, we suggest that the handbook 
contains more specific recommendations on the variance estimation.  

The purpose of the handbook is to give general recommendations that should be made 
specific and implemented by domain specialists for individual household surveys.  

The recommendations were made specific where possible in order to be of concrete help for 
domain survey managers and methodologists. Examples concern the use of precision 
thresholds in regulations, the use of certain precision measures depending on the type of 
indicators, the standard formulation of precision requirements etc.  

However other recommendations remain general. One example concerns the best variance 
estimation method and software tool for a particular sampling design and type of statistics. 
There is simply no unique appropriate method or tool. We identified a list of appropriate 
methods (good practices), as well as a few not suitable methods (bad practices), by sampling 
design and type of statistics, and we also reviewed characteristics of tools. The specific 
choice will be made by domain specialists. In case an integrated approach or fully centralized 
approach for variance estimation will be implemented using a common replication method, 
the specific choice of that replication method will be made jointly by NSIs and Eurostat. 

On the other hand, Table 7.3 on adequacy of variance estimation methods to sampling 
designs and type of statistics and Table 7.4 on adequacy of variance estimation methods to 
sampling designs and type of statistics are very useful. 

CYSTAT is in favor of the adoption of an integrated approach, for the computation of 
standard errors for national and European statistics. However, CYSTAT believes that the 
responsibility of NSIs  to estimate certain statistics required by Eurostat (e.g. parameters of 
generalized variance functions) will significantly increase the burden of NSIs in a period with 
limited resources.  

Yours faithfully 

Nasia Petsa 
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Comments from France 

 
From: Cuneo Philippe [mailto:philippe.cuneo@insee.fr]  
Sent: Tuesday, April 10, 2012 7:42 PM 
To: Piero Demetrio Falorsi; KLOEK Wilhelmus (ESTAT); Depoutot Raoul; Renne Catherine 
Cc: DEFAYS Daniel (ESTAT); PEETERS Martine (ESTAT); FERNANDEZ FERNANDEZ 
Francisco (ESTAT); BAIGORRI MATAMALA Antonio (ESTAT); MUSEUX Jean-Marc 
(ESTAT); MONTANA Gaetana (ESTAT-EXT); anne vandevoorde; rvesselinov@nsi.bg; 
frantisek konecny; pli@dst.dk; peter schmidt; Kaja Sostra; Steve Macfeely; 
gianmosh@statistics.gr; francisco hernandez jimenez; hrafnhildur arnkelsdottir; 
Npetsa@cystat.mof.gov.cy; Jolanta Minkevica; bronislava kaminskiene; claude lamboray; 
Kornelia Mag; katalin szep; Silvan Zammit; bbka@cbs.nl; KZLG@cbs.nl; jab@ssb.no; rune 
gloersen; Alois Haslinger; M Bieniek; intrelations@stat.gov.pl; luis correia; rec@ine.pt; 
sandica neagu; tatjana novak; Helena Glaser-Opitzova; faiz alsuhail; anders holmberg; 
Philippe Eichenberger; Dennis Roberts; Pam John; Alpay Kocak; Bekimcanolli@yahoo.com; 
miroslav jankovic; edin sabanovic; akondi@instat.gov.al; i stoop; Giulio Barcaroli; Loredana 
Di Consiglio; Stefano Falorsi 
Subject: RE: Draft ESS handbook on precision requirements: for your comments 

 
Dear all, 
 
INSEE acknowledges the importance of the work done. 
 
Our main regret is the omission of the balanced sampling approach.  
 
We added in section ‘3.1 Overview of sampling designs in household surveys’ a paragraph 
on balanced sampling designs. Appendix 7.3 (metadata template) contains a question on the 
use of balanced sampling. 
 
Nevertheless, we consider this handbook as something of great value. 
 
But, against the background of the heterogeneity of Member-states practices and processes, 
we consider that making this handbook a norm would be premature. Particularly, as it would 
assume acceptance by all of us (this is actually what a norm is about).  
 
On the contrary, we welcome it as guidelines, but as guidelines only. 
 
The handbook comprises only recommendations, but this does not prevent to qualify it as 
standard. A standard can only comprise recommendations, according to the following 
specifications accompanying the definition of a standard (from the wiki): 

‘The standard should contain rules (“must do”) and/or recommendations (“should do”). Rules 
occur for instance in classifications and formats. In the domain of methodology 
recommendations are more common. Recommendations allow deviation, provided that the 
deviation is properly justified. A standard does not necessarily propose one solution for a 
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specific problem, but, depending on the complexity of the issues, it may propose several 
adequate solutions which nevertheless give orientation on what the good practices are and 
may list also bad practices.’ 

Best Regards,  

 
Philippe 
 
Comments from Hungary 

1. General remarks 
The proposal to develop such a standard was very good, useful, of high relevance. 
Consequently we consider the elaboration of the handbook very useful, we appreciate 
the excellent work done by the experts involved. It is a comprehensive work – from 
the aspect of quality assurance too – as it covers the requirements including 
indicators, recommendations, some good practices on their measurement and rules on 
assessment compliance with requirements. 

 

2. Remarks on the process of acceptance 
Organisation of the process was of high quality. Denisa Florescu did an excellent 
work, which could serve as exemplary pattern for future cases. She has put key items 
for discussion, remarks, and took seriously the eventual remarks, considered their 
content. The same with the reviewers. She has built a contact with them, gave 
professional answers, and compiled a good summary. 
Items or steps in the process: Make the draft of the handbook available for (DIME) 
methodologists was important. Involving reviewers was a very good idea, it should be 
kept for the future. Their mandate could be widened as they in practice did, to cover 
scientific soundness too. This is also a requirement to be a standard. With this there 
has been more done then even before for the acceptance for a handbook. But if we 
consider this as a prototype of the process, a key component is important, the 
systematic consultation of all the stakeholders. Stakeholders are of course 
methodologists (sample design, estimation, variance estimation methods), but subject 
matter statisticians too, as they set accuracy requirements (they translate users need to 
formulas understandable by statisticians), and finally users of statistical data (they 
have needs, and have to understand accuracy of the data). In the summary report of 
Denisa Florescu some subject matter, and data user aspects were mentioned, but the 
systematic process was not seen. This is not only important to get remarks, but also to 
make them aware of the standard to come. As far as we know, the regulation on 
victimisation survey is under development, and they have effective sample size as 
requirement. But of course the picture will be complete only if the process of standard 
setting will be elaborated and accepted. It has to deal with support and monitoring of 
the implementation too. 

 

At Eurostat, we discussed with colleagues from EU-SASU (victimization survey) the 
recommendation from the handbook to have precision thresholds in the formulation of 
the requirements for the survey. An expert, Guillaume Osier, from STATEC (who 
also contributed to our handbook) carried out a piece of work (through the 
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involvement of my unit) and calculated precision sizes (thresholds) in relation to 
different values of percentages (indicators), to different intra-cluster correlation 
coefficients and to different number of selected persons from the households.  The 
colleagues from the EU-SASU, although they wanted to use precision thresholds, they 
left minimum effective sample sizes in the Regulation of the European Parliament and 
the Council, simply because from the discussion with the stakeholders, sample sizes 
were simple to understand by the people. We support the recommendation of the 
handbook (for the reason that in the end quality of actual estimates is important for 
users and not sample sizes) but we could not really control or oblige the observance of 
this recommendation (not a rule) for specific surveys. 

 

3. Remarks on the handbook content: 
 

Concerning the question of a standard, we distinguish different parts of the handbook. 

The first part dealing with the standard formulation of precision requirements, and the 
approaches to assess compliance to precision requirements can be real rules hence 
standards. The situation is different with the variance estimation methods. Due to the 
many very different sampling designs all of different types of variance estimation 
methods can not be listed, the same with the recommended methods. We agree that the 
handbook describes a set of recommendations on variance estimation methods, but the list 
can not be complete; there are others which are even so good in other cases. We suggest 
the wording „some of the recommended methods”. On the other side, we consider the 
word “rule” can be used in the case of bad practices: “rules” are to avoid the bad 
practices. 

In the revised version of the handbook: 

- in section 3.3, when we introduce the matrix (Appendix 7.4), we say ”The purpose of 
the exercise was to lay out some recommendations on good and bad practices of using 
certain methods for certain sampling designs and type of statistics. The list of 
recommended and not recommended methods does not claim to be exhaustive. The result 
of this exercise is presented in Appendix 7.4.”  

- in Appendix 7.4, at the beginning, we say: „This matrix lists some recommended 
methods which are suitable to different sampling designs and types of statistics. The list 
of suitable methods does not claim to be complete. This matrix also lists not 
recommended methods (bad practices).” 

- the title of previous section 4.4. is now  „3.4 Some recommended methods to account for 
different components of variance in variance estimation”. 

(Related editing was done also in section 4.1 and chapter 5). 

 



6 

 

We have considered the following specifications of a standard (from the wiki): 

„The standard should contain rules (“must do”) and/or recommendations (“should do”). 
Rules occur for instance in classifications and formats. In the domain of methodology 
recommendations are more common. Recommendations allow deviation, provided that 
the deviation is properly justified. A standard does not necessarily propose one solution 
for a specific problem, but, depending on the complexity of the issues, it may propose 
several adequate solutions which nevertheless give orientation on what the good practices 
are and may list also bad practices.” 

We  have considered that the handbook comprises only recommendations (no rules). 
Even so, it can qualify as standard.  

We have also considered that for a specific problem (e.g.sampling design and type of 
indicator), the handbook can propose several solutions (e.g.methods of variance 
estimation). Even so, the handbook can qualify as standard.  

We suggest the following amendment in the recommendation for assessing 
compliance. A higher value of estimated precision measure (standard error or coefficient 
of variation) that arise due to the variability of the variance estimator should not be 
considered as non-compliance. 

To support this suggestion we give an example. Let us consider a common continuous 
household survey with a two-stage sample design (selecting localities at the first stage 
and dwelllings at the second stage) and a rotational pattern (where only the sample of 
dwellings is rotated). The sampling variance of an estimator from such a sample has two 
sources, for simplicity we have first-stage and second-stage variance.  Given this 
continuous survey, the sample of localities is stable and does not change for a long time, 
which means that the contribution of the first-stage variance to the overall sampling 
variance is stable as well. We have a great chance of selecting a sample of localities for 
which this contribution to the estimated overall variance is higher than the true value, and 
this "burden" we bear for a long time and which may cause a systematic deviation. This 
kind of systematic deviation shoud not bo considered as non-compliance. 

Ok. In the revised version of the handbook, we reformulated a paragraph to incorporate 
your suggestion, and now we have (chapter 5): 

„Distinction should be made between occasional deviations and systematic deviations. 
Whenever precision thresholds are not repeatedly or systematically met, countries should 
provide measures (e.g. for a better survey design) in order to improve degree of 
compliance in following survey waves/occasions. However, compliance assessment 
should focus on the design features of national surveys. Non-compliance should arise 
from an insufficient sample size, a high non-response, an ineffective stratification, 
systematic unbalances in the actual samples, etc. An increase in standard error arising 
only from the change in the value of the estimated percentage should not be considered as 
non-compliance. Also, a higher value of the estimated variance that arises because of the 
variability of the variance estimator should not be considered as non-compliance. For 
example, let us consider a rotating panel survey with two-stage sampling design, where 
the primary sampling units are localities and the secondary sampling units are dwellings. 
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Let us also consider that between successive waves, the part of the sample which is 
replaced consists of dwellings selected from the same localities (only the sample of 
dwellings is rotated). The sampling variance of an estimator from such a sample has two 
sources, namely the first-stage and the second-stage variance. Given that the sample of 
localities is stable over long time, the contribution of the first-stage variance to the overall 
sampling variance is stable as well. If the sample of localities, because of an unlucky 
draw, causes that the estimated variance of the first-stage is higher than the true variance, 
even if the deviation is systematic, this deviation should not be considered as non-
compliance.” 

Connecting with this matter we have one more remark/suggestion. When formulating of 
precision requirements a great emphasis should be put on the way we write the 
numbers. Say, 8 percentage points (as the estimated standard error) is not the same as 8.0 
percentage point. When assessing compliance, the rounding rules do matters. 

On this point, we would leave domain managers to decide on the rounding.  

We consider full centralisation of variance estimation is not a real alternative. The 
samples are very different in different regions. It is not realistic to provide all the 
information on sampling design attached to data, hence the special knowledge needed is 
available only locally.  Our recommendation is for an integrated approach, one of the 
reason being that it allows integrating sampling design information at source (the specific 
knowledge on sampling design details is available locally). 

 

Katalin Szep 

 

Comments from Italy 

 

From: Piero Demetrio Falorsi [mailto:falorsi@istat.it]  

Sent: Wednesday, April 04, 2012 11:00 AM 

To: KLOEK Wilhelmus (ESTAT) 

Cc: DEFAYS Daniel (ESTAT); PEETERS Martine (ESTAT); FERNANDEZ FERNANDEZ 
Francisco (ESTAT); BAIGORRI MATAMALA Antonio (ESTAT); MUSEUX Jean-Marc 
(ESTAT); MONTANA Gaetana (ESTAT-EXT); anne vandevoorde; rvesselinov@nsi.bg; 
frantisek konecny; pli@dst.dk; peter schmidt; Kaja Sostra; Steve Macfeely; 
gianmosh@statistics.gr; francisco hernandez jimenez; philippe cuneo; hrafnhildur 
arnkelsdottir; Npetsa@cystat.mof.gov.cy; Jolanta Minkevica; bronislava kaminskiene; claude 
lamboray; Kornelia Mag; katalin szep; Silvan Zammit; bbka@cbs.nl; KZLG@cbs.nl; 
jab@ssb.no; rune gloersen; Alois Haslinger; M Bieniek; intrelations@stat.gov.pl; luis 
correia; rec@ine.pt; sandica neagu; tatjana novak; Helena Glaser-Opitzova; faiz alsuhail; 
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anders holmberg; Philippe Eichenberger; Dennis Roberts; Pam John; Alpay Kocak; 
Bekimcanolli@yahoo.com; miroslav jankovic; edin sabanovic; akondi@instat.gov.al; i stoop; 
Giulio Barcaroli; Loredana Di Consiglio; Stefano Falorsi 

Subject: Re: Draft ESS handbook on precision requirements: for your comments 

 

Dear colleagues, 

please find my comments below:  

1) pag 65 the correct link to Genesees is http://www.istat.it/it/strumenti/metodi-e-
software/software/genesees  

In the revised version of the handbook we replaced the previous link with the correct one 
which you mention (section 3.5). 

2) in the metadata it could be useful to have percentages of substituted, imputed etc. units.  

We added in the metadata template (Appendix 7.3) questions on substitution and imputation 
rates for the main target indicators.  

Moreover, this version lacks of any reference to the ISTAT software ReGenesees. Denisa 
Florescu, which was notified on this issue, told us it would be added. So I propose to add 
these references by following the indications contained in the enclosed word document 
("ReGenesees.for.Eurostat.LAST.doc").  

I would like to underline the importance to mention ReGenesees in the Handbook, as this 
software is going to become a standard in our Institute. 

If we want to consider this Handbook as a standard, it would be a serious problem to circulate 
it in Istat if it does not contain references to our standard tool for calibration and estimation. 

We included the information on the software ReGenesees in section 3.5. and in Appendix 7.5. 
Thank you for the information provided for the handbook. 

Piero  

 

Comments from Norway 

From: Bjørnstad, Jan [mailto:Jan.Bjornstad@ssb.no]  
Sent: Friday, March 30, 2012 12:23 PM 
To: KLOEK Wilhelmus (ESTAT); anne.vandevoorde@economie.fgov.be; 
rvesselinov@nsi.bg; frantisek.konecny@czso.cz; pli@dst.dk; peter.schmidt@destatis.de; 
Kaja.Sostra@stat.ee; Steve.Macfeely@cso.ie; gianmosh@statistics.gr; 
francisco.hernandez.jimenez@ine.es; philippe.cuneo@insee.fr; 
hrafnhildur.arnkelsdottir@hagstofa.is; falorsi@istat.it; Npetsa@cystat.mof.gov.cy; 
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Jolanta.Minkevica@csb.gov.lv; bronislava.kaminskiene@stat.gov.lt; 
claude.lamboray@statec.etat.lu; Kornelia.Mag@ksh.hu; katalin.szep@ksh.hu; 
Silvan.Zammit@gov.mt; bbka@cbs.nl; KZLG@cbs.nl; Gløersen, Rune; 
Alois.Haslinger@statistik.gv.at; M.Bieniek@stat.gov.pl; intrelations@stat.gov.pl; 
luis.correia@ine.pt; rec@ine.pt; sandica.neagu@insse.ro; tatjana.novak@gov.si; 
Helena.Glaser-Opitzova@statistics.sk; faiz.alsuhail@stat.fi; anders.holmberg@scb.se; 
Philippe.Eichenberger@bfs.admin.ch; Dennis.Roberts@ons.gov.uk; Pam.John@ons.gov.uk; 
Alpay.Kocak@tuik.gov.tr; Bekimcanolli@yahoo.com; miroslav.jankovic@stat.gov.rs; 
edin.sabanovic@bhas.ba; akondi@instat.gov.al; i.stoop@scp.nl 
Cc: DEFAYS Daniel (ESTAT); PEETERS Martine (ESTAT); FERNANDEZ FERNANDEZ 
Francisco (ESTAT); BAIGORRI MATAMALA Antonio (ESTAT); MUSEUX Jean-Marc 
(ESTAT); MONTANA Gaetana (ESTAT-EXT) 
Subject: SV: Draft ESS handbook on precision requirements: for your comments 

Dear all 

My main comment deals with what this report is and what it is not. There is much valuable 
material in the report, but at this stage it is more of a discussion report, and as such really a 
first draft, about standardization of best practices. Chapter 2 and 3 can be regarded as a 
handbook on precision requirements, but regarding variance estimation it is certainly not a 
handbook of best practices and it will take a major revision in order to make it one. Taking 
into consideration comments and suggestions by the reviewers will help quite a bit, but I do 
not think it is enough.  

About the part on variance estimation in the revised version of the handbook: 

For a given sampling design and type of statistic there is no one unique method but rather 
several methods to estimate standard errors. The recommendation is to use appropriate 
methods to estimate variance depending on sampling design and type of estimator. Appendix 
7.4 presents some recommended methods for certain sampling designs and type of statistics 
and lists not proper methods (bad practices). The list of recommended and not recommended 
methods does not claim to be exhaustive. The appendix has been developed to guide the 
survey manager to choose the appropriate method, from the applicability point of view.  

Other criteria for the choice of methods are accuracy (confidence interval coverage 
probabilities, unbiasedness and stability) and administrative considerations (time, cost, 
simplicity). The handbook comprises a discussion on the evaluation of methods on these 
criteria as well. It  mentions the findings which can be taken as recommendations by the 
survey managers. 

The handbook also recommends the integrated approach as a way forward to increase the 
availability of standard errors for European statistics, which are needed by users. Possible 
methods are a common replicate method or generalised variance functions. The selection of 
the exact method is to be decided by the domain managers. For instance, jackknife replication  
method can be appropriate for surveys where indicators are smooth, but not appropriate for 
surveys where indicators are non-smooth (see applicability). Etc. We cannot decide for one 
method to be used for all surveys. 
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For one thing, in order to call it a handbook of best practices  it is a must to include model-
based variance estimation, specifically to deal with nonsampling errors properly.  

Variance estimation under model-based approach is not in the scope of the mandate of the 
Task Force on Accuracy. Progressively, the handbook developed by including technical 
guidance on specific issues which are outside the scope of the mandate. But we should stop 
somewhere… We received comments that the handbook has become a compendium, despite 
the initial plans. The members of the Task Force have contributed on voluntary basis, unlike 
other initiatives, based for instance on grants of substantial amounts, that have the same result 
- production of handbooks or guidelines.  

So we propose to leave variance estimation under model-based approach, for future projects. 
We added a reference in section 3.3. 

Also, I would like to see much more on multiple imputation techniques. Since this does not 
seem feasible, the report will necessarily be incomplete as a handbook.  

We added in section 3.4, under ‘Methods to account for the variability caused by imputation’,  
the description of the method and formula to estimate variance using replication methods and 
multiple imputation.  

My suggestion is therefore to consider making ch.2 and 3 a handook of its own on precision 
requirements and to call the report dealing with variance estimation something like: " Various 
issues on variance estimation for household surveys ".  

With the current content, in addition to the suggestions and comments by the reviewers, I 
think a major overhaul of the different sections is necessary. To me, the important sections 
are 4.4 and 4.5 and the report should be built around these two sections. For example, much 
of 4.2 and 4.3. seems redundant and unnecessary. Sect. 4.2 that should only deal with sources 
af variability and there is no need to mention variance estimation here. One should in general 
aim at reducing overlap and minimize general type of recommendations. 

We reorganized the information on variance estimation of sections 3.2, 3.3 and 3.4 
(previously numbered 4.2, 4.3 and 4.4) and removed unnecessary duplications. Now, section 
3.2 only deals with sources of variability and not anymore also with variance estimation 
methods. 

We also regrouped information on rotating panel designs in section 3.7 (removing it from 
section 3.4).  

We made some other editing e.g. presentation of Raj formula only in section 3.3, and not 
anymore also in Appendix 7.5; presentation of the types of longitudinal survey designs only 
in section 3.7 and not anymore also in the Appendix on the glossary; elimination of some 
repetition of ideas at the end of the Appendix on design effect, etc. 

Best regards, 

Jan Bjørnstad 
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Comments from Poland 

From: Szczesniak Marta [mailto:M.Szczesniak@stat.gov.pl]  
Sent: Tuesday, April 10, 2012 2:42 PM 
To: KLOEK Wilhelmus (ESTAT) 
Cc: Bieniek Monika; Budzynski Ireneusz; Szutkowska Jolanta; Rynko Maja; 
Strzelecka Hanna 
Subject: draft ESS handbook on precision requirements - comments 

 

Dear Mr Kloek, 

We send our comments concerning the draft of ESS Handbook on Precision 
Requirements and Variance Estimation for Household Surveys. 

The handbook addresses very important topic and covers many interesting and 
relevant issues. Certainly, this handbook should be published and disseminated in the 
ESS.  

However, while reading the draft we had an impression that it still needs a lot of work 
in order to improve its utility for the users. We believe that the number of pages could 
be significantly reduced if there was a team of editors being in charge of the overall 
handbook. Each chapter constitutes kind of a separated work, presented at different 
and inconsistent levels of thoroughness and much information is repeated throughout 
the handbook. Moreover, some information is, in our opinion, unnecessarily divided 
into several sections (and not following one after another, like 4.2 and 4.4).  

We reorganized the information on variance estimation methods in sections 3.2, 3.3 
and 3.4 (previously numbered 4.2, 4.3 and 4.4) and removed unnecessary 
duplications.  

We also regrouped information on rotating panel designs in section 3.7 (removing it 
from section 3.4).  

We made some other editing e.g. presentation of Raj formula only in section 3.3, and 
not anymore also in Appendix 7.5; presentation of the types of longitudinal survey 
designs only in section 3.7 and not anymore also in the Appendix on the glossary; 
elimination of some repetitions at the end of the Appendix on design effect etc. 

Some sections  are based on mathematical expressions and some are rather 
qualitative, also the statistical theory is mixed with empirical concerns and there is no 
clear distinction between those sections / paragraphs. Maybe it should be clearly 
distinguished which sections are for more mathematically advanced readers and 
which ones are designed for a general reader. From the other point of view, this 
document may be seen as a mix of recommendations, mathematical formulas and a 
handbook; these parts should be clearly separated.  
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We have now the recommendations in italic in the text of the chapters/sections and 
the main recommendations in italic in the summary of the chapters/sections. The 
recommendations can be better identified now. 

Moreover, it would be very useful to enrich the handbook with different examples 
concerning sample schemes and used methods of variance estimation (based on 
experience of various Member States) as well as comparison of the results. 

This requires voluntary participation by NSIs and additional work by all.  

There are further minor comments listed below: 

-How is this Handbook related to the previous monograph of the Eurostat „Variance 
Estimation Methods in the European Union” (Office for Official Publications of the 
European Communities, 2002)? 

This handbook is produced for household surveys with a specific purpose, i.e. to 
recommend a standard formulation of precision requirements, ways of assessing 
compliance to these requirements, ways to increase the availability of standard errors 
in the ESS, to guide on suitable variance estimation methods and not suitable ones 
(bad practices), etc.  

This handbook draws on information from the previous handbook such as on:  

• The impact of ignored item non-response on the estimated variance,  

• The general formula for variance estimation using replication methods, 

• Some statements about comparison of variance estimation methods, 

• Analytic variance estimation methods which incorporate the effect of imputation, 
for mean, hot-deck and ratio imputation under the assumption of simple random 
sampling, 

• Additional variability for unplanned domain estimates. 

In comparison with the previous handbook, this handbook: 

• comprises improved description of variance estimation methods, guidance and 
criteria for the choice of methods,  

• makes a systematic review of sources of variability and proposes some methods to 
account for them,  

• proposes some methods to account for the sample overlap in variance estimation, 
etc. 

• makes an update on tools,  
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• brings useful information on design effect, etc. 

Unlike this handbook, the previous handbook did not undergo a review and was 
directly published under the Eurostat label (after the finalisation of the work by the 
TF), being considered as well a handbook. 

- section 2.1: is the term „leading indicators” used correctly here? Generally, leading 
indicators are applied in economic statistics field, so we didn’t find it natural to apply 
this term in this context. 

We replaced “leading indicators” by “main target indicators”.    

-section 2.4: it should be underlined that the precision requirements and estimation are 
survey specific and purpose specific. 

We mention in the text and summary of section 2.4 that there are no general precision 
thresholds/sizes that would hold for all ESS surveys and that these are generally 
survey-specific and purpose-specific, depend on users' needs in terms of reliability 
and are related to available resources. 

-section 3: is more suitable as a final section. 

We made it the final chapter (now chapter 5). 

- in several cases the mathematical notation is not clear: for example, p. 9, how should 
we read 100.k%? What is k? Page 35: what is S0? 

We clarified in the text the meaning of %100 k⋅  (sections 2.1. and 2.3) and of S0  

(section 3.2). 

- we are not sure if the Figure 4.2.1 is the best way to show the idea of estimator’ 
properties. Usually what we estimate is one-dimensional, so maybe it would be better 
to transform „the dartboard” figure into a one-dimensional axis plot? 

The figure is illustrative for the difference between variance and bias. An estimator 
may be precise and biased. An estimator may be precise and unbiased, etc, there are 
four possibilities defined by two criteria: bias and precision.  

 

Kind regards 

 

Marta Szcześniak on behalf of Monika Bieniek  
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Comments from Portugal 

From: Luis Correia [mailto:luis.correia@ine.pt]  
Sent: Wednesday, April 11, 2012 2:09 PM 
To: KLOEK Wilhelmus (ESTAT) 
Cc: BAIGORRI MATAMALA Antonio (ESTAT); DEFAYS Daniel (ESTAT); Cristina 
Ferreira; FERNANDEZ FERNANDEZ Francisco (ESTAT); MONTANA Gaetana (ESTAT-
EXT); MUSEUX Jean-Marc (ESTAT); PEETERS Martine (ESTAT); Conceição Matos; 
Conceição Veiga 
Subject: RE: Draft ESS handbook on precision requirements: for your comments 

Dear all,  

Concerning the draft handbook on precision requirements INE-PT has the following 
comments:  

1.       We would like to give our support to this important work, the handbook covers 
almost the methods for the variance calculation under a design-based approach. 
However, it should cover also methods on the model-based approach in order to 
calculate variances for small domains, namely through methods of REML (Restricted 
Maximum Lilkelihood)  and ML (Maximum Likelihood) that are used, for instance, in 
the EBLUP estimator. These methods could be included in chapter 4, section 4.3 or 
4.4  

 
 Variance estimation under model-based approach is not in the scope of the mandate of 

the Task Force on Accuracy. Progressively, the handbook developed by including 
technical issues which are out of the scope of the mandate. But we should stop 
somewhere… We received comments that the handbook has become a compendium, 
despite the initial plans. The members of the Task Force have contributed on 
voluntary basis, unlike other initiatives, based for instance on grants of substantial 
amounts, that have the same result - production of handbooks or guidelines.  

 So we propose to leave variance estimation under model-based approach, for future 
projects. We added a reference in section 3.3. 

 
2.       We suggest to add a comment concerning undercoverage on chapter 4.2: 

“undercoverage occurs when we fail to include all the target population in the 
sampling frame. Sometimes the sampling frame is incomplete, some units are omitted 
and these potential respondents cannot be selected to participate in the survey.”  

 
 We included the definition of undercoverage in section (currently numbered) 3.2. 
 
  
3.       It is not clear which method should be used for the deff calculation: the design-

based or the model-based approach? Which components should be taken into account 
(clustering, stratification, unequal weighting, ...)?  

 We do not give a recommendation on this. Both the model-based and design-based 
Deff (from Appendix 7.2) can be used depending on the information available and the 
timing (before the survey, after the survey). The first formula for the model-based 
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Deff takes into account clustering and unequal weighting, but not stratification, and 
thus results in a conservative estimate.  
We reformulated an existing paragraph and now we have (Appendix 7.2): “The 
determination of the design effect can be done under the model-based approach 
(7.2.12 or 7.2.13/7.2.14) or under the design-based approach. However, we 
recommend using the term ‘design effect’ with clear definition with respect to its 
coverage in terms of e.g. clustering, unequal weighting, etc., with  respect to whether 
it consider full response — theoretical situation or a variance adjusted for non-
response, etc. The term ‘design effect’ without clear definition will lead to a 
misunderstanding and very different interpretations. The precision requirements of 
EU-SILC (EP and Council Regulation no.1177/2003 of 16 June 
2003 and accompanying technical documents) suffer from a lack of clear definition 
of the ‘design effect’.” 

  
4.       The EU-SILC SAS macros are of limited use and should be more understandable. 

The errors are limited to a subset of indicators, they don’t take into account the 
calibration and it is not clear what are the deff values.  

 
The EU-SILC SAS macros are for the moment prototypes and constitute a first 
attempt to calculate variance in Eurostat with the available information. An effort for 
better documentation is currently ongoing. They are not meant to produce Deff, the 
result given for Deff should therefore not be considered. Calibration is not taken into 
account, given that Eurostat does not have information about it but on the other side 
countries have the possibility to send their variance estimations if they have better 
methods. 

 
5.       More attention should be given to the variance calculation under multiple 

imputation. Should we adopt the methodology followed by the ECB on the HCFS? 
The handbook should be more clear in this issue.  

 
We added in section 3.4, under ‘Methods to account for the variability caused by 
imputation’,  the description of the method and formula to estimate variance using 
replication methods and multiple imputation.  

We do not have a statement with respect to adopting the methodology followed by the 
ECB. 

 
6.       We agree that it is difficult to compare the variances obtained by different methods 

because they depend on the sampling design. However we think it is important to 
decide which method we should follow in order to overcome this issue. For instance, 
ECB has decided to apply resampling methods in all countries to calculate the 
variances for the HCFS.  

 
 We recommend a list of some suitable methods for different sampling designs and 

type of statistics and we name not suitable methods. The decision on the specific 
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method to choose is meant to be taken by the domain managers (for individual 
surveys). 
 

7.       One can see that the document has been written by different people: Therefore, 
some attention should be paid to the need of homogenization of symbols.  For 
example, the symbol for variance estimator is either V hat (used in great part of the 
text), vi (see p. 48) or var (Y hat) (see p. 97). Page 100 has two different symbols for 
variance: Var (Y) and V(Y)  

 
 We harmonized the notation. 

 

Best regards,  

Luis Correia  

 

 

 


