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Abstract

In this thesis, we study positional uncertainty in the setting of geostatistical modeling.
A central example of positional uncertainty is the application of geographic masking
(geomasking) intended to protect the privacy of data subjects. Geomasking is
applied in Demographic and Health Surveys (DHS) (Burgert et al., [2013)), which
collect data on population, health and nutrition in many low and middle income
countries. These data are important for monitoring and facilitating the progress
towards the Sustainable Development Goals, which motivates the study of how pos-
itional uncertainty from geomasking impacts geostatistical inference.

A contribution of this thesis is to summarize the geostatistics-literature on pos-
itional uncertainty. Additionally, we focus on two geomasking strategies, referred
to as disk jittering and donut jittering. To account for the uncertainty these jittering
schemes introduce, we use the computationally efficient numerical approach proposed
by |Altay et al.|(2022a). We extend the numerical approach to handle donut jittering.
Furthermore, we investigate the accuracy of the method by constructing, implement-
ing and applying a sample-based approach, which demonstrates that the numerical
approach may effectively approximate exact inference under jittering. Subsequently,
we conduct a simulation study to assess the impact of moderate and substantial
jittering on inference with the numerical approach. The results agree with previous
work and expectations from theory, where adjusting for jittering leads to less atten-
uation in estimated covariate coefficients, substantially less biased estimates of the
nugget variance and superior predictive measures. For example, when there are 103
observations and spatial covariates account for 68% of the variation in observations,
we find that adjusting for, relative to ignoring, substantial donut jittering gives a
median prediction root-mean-square error that is 18% lower. Another contribution
of this work is to explore how privacy protection can be evaluated for a given jittering
scheme.

We apply the numerical approach to real data in a case study of vaccination
coverage in Nigeria, demonstrating its applicability to arbitrary geographies and
generalized linear geostatistical models. Due to its favorable qualities and results
from this and previous work, we advocate the use of the numerical approach to
account for positional uncertainty in geostatistical analyses of DHS data and in
other applications with positional uncertainty of comparable scale.
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Chapter 1

Introduction

Analyses of spatial data almost always assume that the recorded spatial locations are
exact. However, there are many situations where this assumption is invalid because
of uncertainty in the spatial locations. Such positional uncertainty could come from
multiple sources, e.g., positional error in maps (Barber et al.; [2006), rounding of
coordinates to the nearest grid point for convenience (Cressie and Kornak, [2003)),
or intentional masking of locations meant to preserve the privacy of data subjects
(Armstrong et al., [1999; Zandbergen, 2014). In this thesis, we mainly focus on the
latter example of positional uncertainty, which is referred to as geomasking. The idea
underpinning geomasking is that it can be used to strike a balance between making
the spatial locations in datasets broadly available, enabling, e.g., more research on
geographic patterns in the data, while at the same time maintaining the privacy of
data subjects for both ethical and legal reasons (European Parliament, Council of
the European Unionl 2016)).

The most prominent example of geomasking is perhaps provided by the Demo-
graphic and Health Surveys (DHS) Program, which is a global initiative that has
collected data on health, population and nutrition through more than 400 surveys in
over 90 participating countries, where surveys are typically conducted every 5 years
(The DHS Program, n.d.). In order to preserve the confidentiality of respondents
in DHS datasets, the coordinates of survey clusters are randomly displaced Burgert
et al.| (2013). Moreover, the surveys are mainly conducted in low- and middle-income
countries, and are a valuable source of data for both policymakers and researchers
trying to facilitate and monitor the progress towards the Sustainable Development
Goals (SDGs) set forth by the United Nations (UN) (UN, [2015)). Consequently,
accurate statistical inference is of great importance when considering this data,
which motivates the study of how positional uncertainty from geomasking impacts
inference. Furthermore, studies have demonstrated that positional uncertainty may
lead to increased bias in parameter estimates and worse predictive measures when
it is ignored (Gabrosek and Cressie, [2002; Cressie and Kornak, 2003; Altay et al.|
2022aljb; Totland, 2022).

Some approaches to account for positional uncertainty have been presented in the
literature of spatial statistics. (Cressie and Kornak] (2003) adjust for positional error
in a Gaussian observation process by adjusting the mean and covariance function,
and assume that the resulting adjusted process is Gaussian. This assumption
is, however, not true in general and the approach does not easily generalize to
generalized linear geostatistical models. [Fanshawe and Diggle (2011) present a
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method which accounts for error in prediction and observation locations, where
maximum likelihood estimation is used on a hierarchical geostatistical model. How-
ever, they encounter prohibitive computation times with positional uncertainty
in the observation locations. Later work proposes a remedy for this through a
composite likelihood approach for linear geostatistical models with a Gaussian likeli-
hood (Fronterre et al., [2018). |Wilson and Wakefield (2021) consider the pos-
itional uncertainty in DHS data and develop a computational procedure which
uses integrated nested Laplace approximations (INLA) (Rue et al. 2009) within
a Markov chain Monte Carlo (MCMC) algorithm (Goémez-Rubio and Ruel [2018)),
which for each simulation scenario had a computation time of around 52 hours. By
contrast, the novel approach proposed by |Altay et al.| (2022a) enables fast inference
measured in minutes in the presence of positional uncertainty by using the stochastic
partial differential equation (SPDE) approach (Lindgren et al., 2011) to approx-
imate the spatial field and the Template Model Builder (TMB) (Kristensen et al.,
2016) R-package for fast computations. Furthermore, the approach easily extends to
generalized linear geostatistical models, and has recently been made available as an
R-package (Altay et al., [2023), where Gaussian, Binomial and Poisson observation
likelihoods are supported. This model estimation approach uses numerical inte-
gration to approximate the mixture distribution which arises with positional un-
certainty, and we therefore refer to it as the numerical approach.

Because of the favorable qualities of the numerical approach, a key focus of this
thesis is to further study and develop the method. The numerical approach has
been applied and studied in the context of DHS data and the geomasking strategy
employed there. |Altay et al| (2022a) find that using it to account for the geo-
masking in a smoothly varying spatial field leads to equally or better performance
in terms of parameter bias and predictive measures compared to the common appr-
oach of ignoring positional uncertainty. |Altay et al.| (2022b)) introduce raster-based
covariates into the geostatistical model and find that accounting for geomasking
reduces attenuation in the estimated covariate coefficients and improves predictive
measures. Totland| (2022)) also includes spatial covariates in the numerical approach
and considers a Gaussian linear geostatistical model, for which accounting for pos-
itional uncertainty as opposed to ignoring it is found to give substantially less or
equally biased parameter estimates when there are sufficiently many observations
and the covariate signal is moderately strong.

In this thesis, we aim to study positional uncertainty from a wider perspective
than the application of geomasking in DHS data, and therefore give a detailed
account on relevant previous work on positional uncertainty. We focus on two
types of geomasking strategies, which we collectively refer to as jittering schemes.
Specifically, we consider disk jittering and donut jittering, whose names refer to
the shape of the positional uncertainty distribution. The numerical approach is
previously implemented for disk jittering, so we extend it to handle donut jittering.
Additionally, we develop a sample-based approach for inference under positional
uncertainty, and compare it to the numerical approach, both as an alternative
and as a verification tool. To study the impact of positional uncertainty in geo-
statistical modeling, we apply jittering schemes of varying scale to simulated data
in a simulation study and consider how adjusting for it compares to ignored it with
the numerical approach. We also explore how the privacy protection of a jittering
scheme can be evaluated, to hopefully give data managers a better way to justify



the choice of a specific jittering scheme. Finally, we demonstrate an application of
the numerical approach to real data, in a study of vaccination coverage in Nigeria.

To evaluate and compare models, we consider both parameter estimation and
predictive power. Parameter estimation is evaluated through bias, and predictive
power is evaluated with root-mean-square error (RMSE) and continuous ranked
probability score (CRPS) (Gneiting and Raftery}, 2007). We do not consider cross-
validation, because the datasets we use for estimation contain observations with
positional uncertainty, which are not the target of prediction. Hence, we in stead
simulate datasets and use the underlying latent process as the target of prediction.

The thesis is structured as follows. Chapter [2] summarizes the traditional geo-
statistical modeling approach without positional uncertainty, in addition to the tools
employed to achieve computationally efficient inference. Then, Chapter [3| gives an
overview of the geostatistics-literature on positional uncertainty and describes the
jittering schemes we focus on. The model which incorporates jittering and our two
methods of model estimation and inference are presented in Chapter [4. In Chapter
Bl the sample-based approach is used to investigate the accuracy of the numerical
approach. Chapter [6] contains a simulation study to compare how different jittering
schemes impact inference. The numerical approach is then applied to DHS data in
a case study of prevalences in Chapter [/} Finally, Chapter [§] ends the thesis with
a discussion of the presented material in relation to the objectives set out here,
weaknesses and future work.






Chapter 2

Background

We present the traditional approach to geostatistical modeling in Section[2.1} Then,
Section presents some important MCMC methods that can be used for sample-
based inference. Section[2.3]describes some tools that can be used to achieve comput-
ationally efficient inference. Lastly, Section presents the scoring rules we use to
evaluate our estimated models. We remark that Sections [2.1] and [2.4] are largely
based on the work of [Totland, (2022]).

2.1 Geostatistical modeling

Geostatistics is a sub-discipline of spatial statistics, where a finite sample of geo-
referenced data is used to study some related, underlying spatially continuous phen-
omenon (Diggle and Ribeiro, 2007). We can model this phenomenon as a spatial
process, or field, which is a family of random variables v = {u(s) : s € D} where
D is the domain under consideration and s is a location in that domain. In the
context of geostatistical modeling, D C R, where d € N*, and u takes on values
in a real-valued state space. In terms of this general categorisation, geostatistical
modeling has seen applications in a diversity of fields, such as ecology, hydrology,
meteorology and environmental sciences (Kyriakidis and Journel, [1999)). The first
step in geostatistical modeling is typically to model the distribution of the spatial
field. Then, Gaussian random fields are often particularly appealing.

2.1.1 Gaussian Random Fields

Gaussian random fields (GRFs) play a central role in geostatistical modeling by
providing a powerful yet simple tool for modeling spatial dependence. We define
GRFs in terms of their finite dimensional distribution.

Definition 1 (Gaussian Random Field). For a domain D C R¢, the random field
u = {u(s) : s € D} is a Gaussian random field if Vm > 1 and Vsy,...s,, € D, the
vector (u(sy),...,u(sy,))T has a multivariate Gaussian distribution. I

GRF's have the appealing property that they are uniquely determined by a mean
function m : D — R and a positive semi-definite covariance function ¢ : D x D — R.
A centered GRF has m(s) = 0Vs € D. We will exclusively consider centered GRFs
with a Matérn covariance function, which for s;, s; € D is given by

5
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where o3 is the marginal variance, pg is the range, v is the smoothness parameter,
I' is the gamma function and K, is the modified Bessel function of second kind
of order v. This parametrization follows |Lindgren et al. (2011) and makes ps the
distance at which the correlation is approximately 0.1. We note that the Matérn
covariance function only depends on the distance h = ||s; — s;|| between locations,
so we can equivalently let ¢(s;, s;) = C(h). This property characterizes an isotropic
covariance function.

2.1.2 Bayesian Hierarchical Modeling

In this thesis, we adhere to the theory of Bayesian statistics. This means that
we model both the observed data and any unknown model parameters as random
variables. Now, to construct a Bayesian model, we let @ be the vector of model
parameters, 7 € R™ be a discretized unobservable latent process, and y € R" be
the vector of observations which are connected to the discretized latent process,
where n € NT. We model the distributional relationships between these quantities
hierarchically. Specifically, we model

y|n.0 ~ m(y|n,0),
n|0 ~ 7(n|0), (2.2)
0 ~ 7(0),

where each line in represents a layer in the hierarchical model. The first line
represents the observation layer, the second line represents the underlying latent
layer, and the third line represents the parameter prior layer, which encodes any a
priori beliefs about the model. This hierarchical structure characterizes Bayesian
hierarchical models (Cressie and Wikle, |2011, Chapter 2.1), and serves to make the
model easier to understand and modify. Inference with the Bayesian hierarchical
model is based on the posterior, m(n,0|y), which is the a posteriori distribution
of the unobserved quantities in the model, conditional on what we have observed.
Importantly, Bayes’ rule (Bayes, [L763) gives that

m(y,n,0) _ w(yn,0)m(n|0)x(0)
(y) m(y)

enabling us to express the posterior (up to a normalizing constant) in terms of the
distributions modeled in .

We follow the hierarchical approach to construct the standard linear geostatistical
model. First, let y;, ...y, denote the observations at the corresponding locations
81,...,8y, in the domain D C R%. We model our observations to be composed of a
stochastic latent process, n = {n(s) : s € D}, and a noise process, ¢ = {e(s) : s €
D}, such that

m(n, Oly) = : (2.3)

yi:n(si)—i—dsi), 7 = 1,...,7’L, (24)

6
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where we let £(s;) = ¢; be the measurement error in observation ¢ (also referred to
as the nugget effect or simply the nugget) which is considered to be independent
and identically distributed (iid) to the measurement error in other observations,
o iid 2
517~--5n|0NN (070-N)'

The latent process is is composed of spatial covariates and a GRF,

n(s) =x(s)'B +u(s), seD, (2.5)
where z(s) = (1,21(8),...,2,-1(s))T is a p-dimensional vector of deterministic
covariate values, B = (i, 1, ...,B,-1)" is a p-dimensional vector of covariate coeff-

icients, and wu is a centered GRF with a Matérn covariance function with marginal
marginal variance ¢, range pg and fixed smoothness v = 1.

It remains to specify a prior on 3 and a prior 7(6) on 6 = (0&,03,ps). We
let B ~ N,(0,V1,) , where V is a fixed positive number which can be set to give a
sufficiently vague or informative prior. For the parameters associated with the GRF
and the nugget variance, we use penalized complexity priors, which are described
in Section Finally, let y = (y1,...,y,)" and 7 = (n(s1),...,n(s,))T. The
standard linear geostatistical model can then be presented as a Bayesian hierarchical
model,

y‘TIaUlQ\I NNn(naaf\IIn)a
"7|:3»U§>PS NNn(Xﬁ,Zs(Ug,ps)), (26)
B~ N,(0,VL,), 0 ~ (6),

where X is an n x p design matrix with 7’th row given by z(s;) and 3g(02, ps)
is the n X n covariance matrix arising from the covariance function of the GRF,
with element (7, j) equal to c(s;, s;). We note that this model can easily extended
to generalized linear geostatistical models by introducing a link function, g, and
letting E[y|n] = g(n) where the distribution of y|n belongs to an exponential family.
Furthermore, we assume that the observations are conditionally independent given
the discretized latent process and the parameter(s) of the observation layer. That
is,

n

m(yln, %) = [ [ n(viln(s:), o%).

i=1

2.1.3 Penalised Complexity Priors

To complete the Bayesian hierarchical model presented in Section [2.1.2] we need
to assign priors to the parameters, 8 = (ps,02,0%)T. The choice of priors is
often dictated by convenience, e.g., by using conjugate priors for computational
convenience or priors that have previously been used on similar problems in the
literature. Simpson et al. (2017) argue and demonstrate that such “ad hoc” app-
roaches to prior selection can have an unfortunate impact on inference, and, in
an attempt to alleviate the difficulty of prior selection, they propose a principled
approach to constructing penalized complezity (PC) priors.

7
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In the PC prior framework, model components are considered to be extensions
of less flexible base models. For example, the measurement error component in the
hierarchical model,

e=(ey,... ,5n)T | o ~ N, (0,0%1,),

consists of random effects, and a natural base model is the absence of these effects,
i.e., |log = 0. Furthermore, PC priors are constructed from a set of principles. The
principles state that the concept of Occam’s razor should be invoked, namely that
a less complex model should be preferred until there is sufficient support for a more
complex model. The measure of complexity is chosen to be the Kullback-Leibler
divergence (KLD) from the base model. If the probability density function (pdf) of
the base model is given by g and the pdf of the model component is given by f, the
KLD of f from g is given by (Kullback and Leibler} [1951)

f(z)
Dxn(f || 9) = f(z)log (— dz, 2.7
(f 1l'g) Rm() o0z (2.7)
where z € R™, m € N*. A measure of distance is constructed from (2.7), d(f|lg) =
V2Dxr(f || g). Then, a prior is placed on the distance, d, such that the rate of
penalization of deviation from the base model is constant. This amounts to placing

an exponential prior on d,

d ~ Exp (:\) .

For the measurement error component, d = d(c%), so a prior on, e.g., the nugget
variance, m(0%), can be derived by an ordinary change of variables transformation.

Finally, to completely specify a PC prior, the principle of user-defined scaling
must be applied. That is, the practitioner should be able to control how the prior
mass is distributed through an interpretable scaling parameter, yielding a weakly
informative prior. In terms of the measurement error component one can construct
a PC prior which allows the user to specify (U, «) such that P(ox > U) = a. With
this choice, the prior of £ = 1/0% can be derived as

(&) = 25_3/2 exp(—)\f_l/2), E>0,A<0,

where A = —log(a)/U. More details on this derivation can be found in Appendix
A.1 of Simpson et al.| (2017)).

The spatial field in the hierarchical model is another model component which
needs parameter priors. Fuglstad et al. (2019) develop a joint PC prior for the
range and marginal variance of a GRF with Matérn covariance function with fixed
smoothness parameter. They select a base model with infinite range and zero
marginal variance, and develop a PC prior where the user specifies (pg, a1, 0¢, v2)
such that

P(ps < po) =a; and P(os > 0p) = as.

In the following, we will place these prior on the median, i.e., we let a; = ag = 0.5,
such that

P(ps < po) = 0.5 and P(og > 0g9) = 0.5,

8
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because we want to facilitate interpretability through the general familiarity with
the median.

2.2 MCMC Methods

When priors are defined and data is collected, posteriors are completely determined.
However, geostatistical models such as the one presented in are typically
analytically intractable, making approximate inference necessary. If that is the
case, one way to proceed is with sample-based inference by using MCMC methods.
MCMC methods comprise a collection of methods in which Markov chains are used
to sample from a target probability distribution. Without loss of generality, assume
that we want to sample from the marginal distribution of z = (zq, ..., 2,)T, m € Nt,
i.e., the target distribution is m(2z). Then, in the MCMC framework, one constructs
an ergodic Markov Chain that has 7(z) as its stationary distribution. The theory
of Markov chains and MCMC methods is vast, and the reader is referred to, e.g.,
Robert and Casellal (2004) for a comprehensive overview. Here, we shortly present
the most important building blocks for constructing MCMC algorithms.

2.2.1 Gibbs Sampling

MCMC methods are often used because the dimension of z is large, making it
difficult to sample with, e.g., rejection sampling. In MCMC-algorithms, this problem
is solved by dividing the sampling into smaller parts. The Gibbs sampler is the
foremost example of this, where the full conditional distribution of each element
of z is sampled in each iteration of the chain. Specifically, in iteration b, we loop
through the elements of z and sample from

(b) () _(b-1)

®)).(0) oy
2 |Zl YR ey BTy R 7..-721() ), 1=1,...m,

where sz) is element ¢ in z in iteration b of the chain. This of course presupposes

that the full conditionals are available and easy to sample from. It can then be
shown, under mild regularity conditions, that for large values of b,

(Z§b)7 Zéb)7 A 7ZTLb))7 (Z§b+1)7 Zéb—‘rl)? AR JZI()b+1))7 etc'?

can be regarded as (correlated) samples drawn from 7(z) (Roberts and Smith, |1994)).

2.2.2 Metropolis-Hastings Algorithm

The Gibbs sampler can in fact be framed as a special case of a more general
algorithm, namely the Metropolis-Hastings (MH) algorithm, which was first intro-
duced by Metropolis et al.| (2004) in a statistical physics context and later generalized
by Hastings (1970). The MH algorithm relies on a proposal distribution ¢(z’|z) for
proposing new samples of z, and an acceptance probability,

a(#', 2) = min {1, %} , (25)

m(2)q(2'|z)
for deciding whether to accept or reject the newly proposed value 2z’ at each iteration
of the Markov chain. The MH algorithm is given in Algorithm[l], and it can be shown,

9
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under simple conditions, that the distribution of the samples it produces converges
to the target, m(z) (Roberts and Smith| [1994]).

Algorithm 1 The MH algorithm.

Let B € Nt be the number of iterations
Assign initial values to z(®)
forb=1,...,B do
Sample 2’ ~ q(2'|z¢)
Sample u ~ U )
if u < a(z’,2Y) then
z®) 2/
else
2(0) ( H(b-1)
end if
end for

2.3 Computationally Efficient Inference

Though MCMC methods are flexible and can be applied to nearly any geostatistical
model, they are often computationally intensive. Furthermore, doing likelihood-
based inference with the geostatistical model presented in requires the eval-
uation of a multivariate Gaussian density with a dense n X n covariance matrix,
3. This entails calculating || and X 1v where v is an n x 1 vector. Typically, a
Cholesky factorization is used to speed up the calculations, but O(n?) operations are
still needed in general. This makes fast inference practically infeasible for standard
approaches when n ~ 10% and higher. Therefore, additional tools are needed to
ensure computational efficiency. One such tool is the class of Gaussian Markov
random fields, whose spatial sparsity structure can be utilized to develop a comput-
ationally efficient inference scheme.

2.3.1 Gaussian Markov Random Fields

Gaussian Markov random fields (GMRFs) are defined in terms of a graph G and
a precision matrix, which for an n x n covariance matrix 3, n > 1, is given by
Q = X' The graph consists of a vertex set, V = {1,...,n}, and a set of edges,
E. The graph of a GMRF with V = {1,2,3,4} and £ = {{1,2},{2,3},{2,4}} is
illustrated in Figure Note that the edges are undirected, so an edge connecting
vertex ¢ and vertex j can be written as both {7, j} and {j,i}. We define GMRF's in
line with Rue and Held| (2005).

Definition 2 (GMRF). A random vector = (x1,...,2,)T € R", n > 1, is called a
GMRF with respect to the graph G = (V, £) with mean p € R™ and n x n positive
definite precision matrix Q if

m(x) = (2m)"|Q|? exp (—%(w —p)'Qx — u)) , weR"  (29)

10
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Figure 2.1: A graph with four vertices and three edges.

and
I

By definition, a GMRF has a sparse precision matrix when the graph is sparse.
To illustrate this more clearly, we note that GMRF's exhibit the pairwise Markov
property, namely that

v, Lo |y, if{i,j} &E&andi#j,
where x_;; denotes the vector x stripped of element ¢ and j. Furthermore, the

diagonal elements of the precision matrix are given by the relationship Q;;' =
Var(z;|x_;) and the off-diagonal elements are given by

\/S%Q” = —Corr(z;, xj|x_ij), i F#J.
Thus, we know that for a GMRF equipped with the graph in Figure 2.1 z; and
x4 are conditionally independent given all the other elements of the GMRF, since
there is no direct edge between vertex 1 and vertex 4. Consequently, Q14 = Q41 = 0.
On the other hand, since there is a direct edge between vertex 1 and vertex 2, we
know that Q2 = Q21 # 0. Thus, x; and x5 are conditionally dependent given all
the other elements of the GMRF. We note the contrast between Q and 3, namely
that the precision matrix describes the conditional variance structure of @, whereas
the covariance matrix describes the marginal variance structure of .

It is usually of interest to evaluate the log-density of a GMRF, i.e.,

n 1
log () = — 5 log(2r) + log(|Q'"*]) — 52" Qa.

In practice, this is calculated by computing the Cholesky factorization LLT = Q,
where L is a lower-triangular matrix. The log-density then simplifies to

n - 1
logm(x) = ) log(27) + ;log |Lyi| — §wTLLT93.
There exists numerical techniques such as bandwidth reduction and nested segment-
ation which ensure that L inherits the sparsity of Q, which makes both the comput-
ation of L and the calculation of L& and LTx quicker. Typically, evaluation of the
log-density requires O(n/?) operations for Q with two-dimensional spatial sparsity

(Rue and Held} [2005)).
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2.3.2 The SPDE Approach

As previously mentioned, inference with GRF's is computationally constrained by
the need to factorize a dense covariance matrix. However, GMRFs (with sufficient
spatial sparsity) do not suffer from this computational limitation. In their article,
Lindgren et al. (2011) aim to take advantage of this, and establish a connection
between GRFs and GMRFs. They propose an approach where a GRF is used in
the modeling process, while computations are done on a corresponding GMRF that
represents the GRF. This approach emerges from an SPDE. Specifically, if we let
u be a centered GRF with a Matérn covariance function as defined in (2.1)) with
v = 1, the approach is based on the fact that u is a stationary solution to the SPDE
given by

(k* — A)(Tu(s)) = W(s), s€R? (2.10)

where

V8 1

k=) T=— (2.11)

Ps VarKog 7

A is the Laplacian, and W is standard Gaussian white noise. The operator (k2 — A)
in Equation is a local differential operator in the sense that it only depends on
the value of u in an infinitesimal neighbourhood of s. This implies that the stationary
solution of the SPDE is a Markovian GRF (Simpson et al., 2012). A Markovian
GRF is characterized informally as follows. Let A, B and C' be a partition of D such
that B separates A from C, as illustrated in Figure 2.2l Then, if u is a Markovian
GRF,

{u(s): s € A} L {u(s) :s € C}|{u(s):s e B}. (2.12)

That is, the field evaluated on A is independent of the field evaluated on C, cond-
itional on the field evaluated on B, which separates A from C. It is the “local”
character of which leads to the spatial Markov structure in the stationary
solutions. In turn, this leads to sparse precision matrices and GMRFs when we
(approximately) solve the SPDE. The reader is referred to [Simpson et al.| (2012)) for
more details on this topic.

Now, we find an approximation to the stochastic weak solution of ([2.10] on the
domain D O D, which necessitates some boundary conditions. We follow [Lindgren
et al| (2011) and use a Neumann boundary condition. That is, we solve

(k2 = A)(tu(s)) = W(s), se€D, dyu(s)=0, sedD, (2.13)

where 8D is the boundary of D and 9, is the gradient in the direction of the normal
to the boundary, n. The reason why we introduce the extension D of D is to reduce
boundary effects. N

A triangulated mesh with K € NT vertices is constructed on the domain D, such
as illustrated in Figure . 2.3l Defining the inner product (f, g) fD s)ds, the
approximation to the stochastic weak solution is found by requiring that

(o, (K2 = Ay, j=1,... K}y < {r Yep; W), j=1,... K}, (2.14)

12
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Figure 2.2: A partition of the domain, D = AU B UC where B separates A and C.

where “%” denotes equality in distribution and {¢;}X | is a specific set of test

functions which we choose to be piecewise linear basis functions, such that ¢, = 1
at vertex k and ¢ = 0 at any other vertex in the mesh. Then, we construct a finite
element representation of u by using the test functions as basis functions,

i(s) =Y dp(s)wp, s€D, (2.15)

where the weights w = (wy,...,wx)T are multivariate Gaussian-distributed. The
left hand side of Equation then becomes {31 wi(¢;, (K2 — A)gp),j =
1,..., K}, which can be written as the matrix-vector product Kw, where K is
a K x K matrix with elements

Kij = (o3, (7 — D)) = £%(di, &) + (V. Vo),
where the second transition follows from an application of Green’s formula and the
Neumann boundary condition.

Next, we define the two K x K matrices C and G with elements C;; = (¢;, ¢;)
and G;; = (V¢;, V¢,), respectively. Then, by the properties of standard Gaussian
white noise (Lindgren|, [2012, Chapter 2), the right hand side of Equation is
distributed as N'(0,772C). Thus, the distribution of the weights is given by

w~ N(0,7 K 'CK™),

so w has a precision matrix given by Q,, = 72KC™'K. The matrices C and G are
easily obtained, since their elements are nonzero only for the pairs of basis functions
which share the same triangle in the mesh. Additionally, they do not depend on the
parameters, £ and 7. The matrix C~! is, however, dense, so the precision matrix of
w is not yet sparse. But, as shown in Appendix C.5 of|Lindgren et al. (2011)), we can
replace C by the diagonal matrix C (in the construction of K also) with elements
éii = (¢, 1). Then Q,, will be sparse, and we have a mapping from the parameters
of the GRF u to the sparse precision matrix of its GMRF representation which takes
O(K) operations to compute for any triangulation (Lindgren et al., [2011]).

The GMRF representation of u can be used to approximate the latent process
given by Equation ([2.5)),

13
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n(s) ~i(s) =x(s)"B+ > ¢u(s)wp, s€D,
k=1

where the domain changes from D to D, because « : D — RP is only defined on D.
This gives the discretized latent process

7= ((s1).....i(8,)" = XB + Aw, (2.16)

where A is an n x K projection matrix with elements A;; = ¢;(s;), ¢ = 1,...n,
j=1,... K. Note that A is sparse, since it has at most 3 non-zero elements per row
by the choice of pyramidal basis functions. Thus, we can use numerical methods for
sparse matrices to avoid the O(nK) cost of calculating Aw if A were dense.

To illustrate the computational gain from applying the SPDE approach, we
consider the cost of evaluating the joint probability density of the geostatistical
model in (2.6). That is, we want to evaluate the joint density

m(y,n,B,0) = (y|n,ox) - 7(n|B, 03, ps) - 7(B) - 7(6). (2.17)

The first factor on the right hand side of Equation ([2.17]) requires O(n) operations,
since we need to evaluate a univariate Gaussian density for each of the n observation.
The second factor requires O(n?) operations, since we in general need to factorize
a dense n x n covariance matrix. The last two factors have a constant contribution
to the computational cost (they do not scale with n), so evaluation of the density
in requires O(n + n?) = O(n?) operations in total. However, we can use the
approximation provided by the SPDE-approach, and in stead consider

m(y, w,B,0) = 7(y|n, ox) - w(wlog, ps) - 7(B) - 7(6). (2.18)

The first factor on the right hand side of Equation still requires O(n) operations,
while the second factor by Section now only requires O(K + K*/2) = O(K?/?)
operations. Thus, evaluation of the density in Equation (2.18)) requires O(n + K?%/?)
operations in total, which is linear as opposed to cubic in the number of observations,
which represents a major reduction in computational cost.

2.3.3 TMB

Applying the SPDE approach to the geostatistical model in gives a model
which is parameterized by @ = (0%,03, ps)T and the random effects z = (3, w)?.
To estimate this model in a computationally efficient manner, we use the R-package
TMB (Kristensen et al. 2016). TMB provides a fast and general framework for
estimation of statistical models, by allowing the user to specify the joint distribution
of the data and the latent variables (random effects) as a C++ template function.
TMB also utilizes C++ libraries such as CppAD to perform automatic differentiation,
making calculation of gradients and the Hessians quick (Kristensen et al., 2016)).
We outline the estimation procedure in TMB. Since TMB is rooted in frequentist
inference, we must distinguish between fixed effects and random effects. We treat
0 = (ps,0%,03)" as fixed effects, but we will work with ¢ = (log k, log 7, log on)*
instead, due to how priors are defined and because we want to avoid constraints
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A )

N\ o4

Figure 2.3: A triangulated mesh over a rectangular domain. The area outside the
blue boundary is needed to reduce boundary effects.

such as 0% > 0 in the optimization routine. Recall that Equation gives the
relationship between 6 and ¢. The vector z = (3, w)" denotes the random effects,
which consists of p + K elements, p covariate coefficients and K weights. TMB
produces marginal maximum a posteriori (MMAP) estimates of the fixed effects, ¢,
by maximizing the marginal posterior of ¢, m(¢|y). We can express the marginal
posterior of the fixed effects as

w(@ly) = [ 7(0.2lydz x [ 7(6,2 90z
~ [ #wlo.2)m(slo)n( )z
_ / exp {log w(y|d, z) + log m(2|¢) + log m(¢p)} d=
— [ exp{-f6.2)}dz = £(9). (2.19)

where f(¢, ) = —(log 7(y|, 2) + log 7(2]@) + log 7(¢)).

The estimation procedure in TMB consists of a two-step nested optimization
routine. First, given a set of parameter values for ¢, new modal values are found
for the random effects by nonlinear optimization of

z(¢) = argmin f(¢, 2). (2.20)
Then, L£*(¢) as defined in (2.19)) is approximated with a Laplace approximation,

L (@) = L7(¢p) = (2m)PHI2[H(g) |V exp{—f (¢, Z(0))}. (2.21)

where H(¢) is the Hessian of f(¢, z) with respect to z, denoted by H, evaluated
at z = Z(¢). The current values of the random effects are inserted into (2.21)),

which is optimized to find new modal values ab of ¢. If the maximum gradient
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component of Z*(q_’)) at ¢ = a) is below some threshold, the estimation procedure
stops. Otherwise, we return to and insert the newly found estimates of ¢.

To ensure computational efficiency, it is important that H is sparse. In that
regard, note that for ¢,5 > 3 + p,

n, - 2(¢.2)
" 8w28w]
2

S (log 7(y|n, ox) + log m(w|o3, ps))
G0
2

_ a 2
= |G, BTN T (Quls (2.22)

Thus, H;; = (Qu)i; when 7(y|n,0%) does not depend on w; or w;. In that way, H
inherits the sparsity of Q,. TMB has automatic sparsity detection, which utilizes
this effect (Kristensen et al., 2016]).

The R-package INLA [Rue et al. (2009) can also be used to estimate the model
considered here, and we do precisely this in order to verify the implementation of
a sample-based approach in Appendix [C] INLA is amenable to the class of latent
Gaussian models, and estimates the marginal posteriors of model parameters. How-
ever, when we introduce positional uncertainty, the observation likelihood becomes
a mixture distribution which INLA does not have the flexibility to handle. Thus, we
use TMB, which enables the user to manually specify the distribution of the data.
For a comprehensive overview of TMB and a comparison to INLA in the context of
spatial statistics, the reader is referred to|Osgood-Zimmerman and Wakefield (2021)).

2.4 Scoring Rules

To evaluate the predictive power of estimated models, we use RMSE for point
predictions and CRPS for the predictive distributions. Let ¥ = (1, ..., 9n,)" denote
a set of point predictions with corresponding true values y = (y1,...,¥n,) . The
RMSE is then given by

s
>l
We prefer the model with lowest RMSE.
For each observation, y;, ¢« = 1...n, let F; denote the cumulative predictive
distribution obtained from the estimation procedure. The CRPS compares F; and
yi, and is defined as follows,

CRPS(F,, ;) = / (Fy(x) — (x> y))d, (2.23)

where I is the indicator function and lower values of are preferred. CRPS
generalizes the absolute error. Specifically, if F; were deterministic, CRPS(F}, y;) =
|U; — y;|. Additionally, CRPS is a proper scoring rule, which means that if P is the
true cumulative predictive distribution and F' is the proposed cumulative predictive
distribution, then Ep[CRPS(P,y)] < Ep[CRPS(F,y)] where y ~ P for all P and F
(Gneiting and Raftery, |2007)).
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For a given model, we consider the average CRPS over all predictions,

S, [
CRPS = — CRPS(F;, y:),
- 21 (F3 i)
where we prefer the model with lowest average CRPS. In the following, we drop
“average”, when referring to the average CRPS of a model. To calculate CRPS
numerically, samples are drawn from the predictive distributions, and we use the

approximation of (2.23) as it is implemented in the R-package scoringRules (Jordan
et al., 2019).
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Chapter 3

Observations with Positional
Uncertainty

We opened this thesis by noting that the assumption of exact observation locations
may not always be reasonable for a variety of reasons: coordinates could be intention-
ally rounded for convenience, uncertainty in the measured locations could be large
relative to the size of the domain, and masking of the true locations due to privacy
concerns could have been applied. In these scenarios, we do not know the true
locations, i.e., the locations at which the observations are taken. Instead, we only
have access to some related but incorrect counterparts. We say that every unknown
true location, s* € D, has an observed counterpart, s € D. Section begins by
reviewing proposed approaches to account for positional uncertainty. Then, Section
gives an overview of geomasking and describes the jittering schemes we focus on
in detail. Finally, Section gives some theoretical results.

3.1 Accounting for Positional Uncertainty

3.1.1 Geostatistical Approaches

Positional uncertainty has received some attention in the literature of geostatistics,
starting with the paper of Gabrosek and Cressie (2002), who derive kriging equations
adjusted for location error, and find that, when the location error is large, this
adjustment gives markedly better performance with respect to mean squared predict-
ion error. |Cressie and Kornak| (2003)) continue on this work, and develop more
general kriging equations for geostatistical models with non-constant means. They
discuss two models of positional error, the coordinate positioning (CP) model and
the feature-positioning (FP) model. The CP model is appropriate when we know
the intended sampling location, s, but, in the “attempt” to sample from s, we
“mistakenly” sample from s* instead. In this situation, the positional error is
modeled as
s"=s+e,

and we specify the distribution of s*|s. On the other hand, the FP model is
appropriate when we know the feature from which to sample from, but the location
of the feature is determined with some error. Then, the positional error is modeled
as

s=8"+e¢,
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and we specify the distribution of s|s*. These two models of positional error are
connected to the theory of measurement error models, in which the CP model
corresponds to the Berkson measurement error model, while the FP model correspond
to the classical measurement error model (Carroll et al., [2006]).

Cressie and Kornak| (2003) continue with the CP model for positional error, and
calculate the moments of an observation process which is adjusted for positional
error. Using the latent model described in Section 2.1.2] we can analogously define
the adjusted latent process

n'(s) =x(s+€)'B+us+e), scD.

The mean function of this process can be calculated as

w(s) = By ()] = ( [ s + e)w(e)de)Ta,

while the stationary covariance function is given by

C*(h) = Covn*(s),n" (s + h)] = //C(h + €1 — €)m(€1)m(€r)dedes.

They then proceed by assuming that the adjusted spatial process with this mean and
covariance function is a new Gaussian process, and use this assumption to estimate
the model parameters. As they point out, this is a pseudo-likelihood approach,
since the assumption of Gaussianity is not true in general. To make predictions
of the observation process at a desired location s’ € D, they consider the class of
linear predictors using the observations which arise from the latent process n*. This,
combined with the parameter estimates from the pseudo-likelihood approach, gives
kriging adjusted for positional error. In a simulation experiment, they find that this
adjustment leads to more efficient predictions with less mean squared prediction
error. However, the approach has some clear drawbacks, namely the erroneous
assumption that the adjusted observation process is Gaussian and the seemingly
difficult task of extending the approach to generalized geostatistical models.

Fanshawe and Diggle (2011)) consider Gaussian geostatistical models such as
, and specify the positional error model through the conditional distribution
7(s*|s) and a prior, 7(s), which is taken to be uniform over D. We note that this
corresponds to the CP model described above. Specifically, they use a bivariate
Gaussian distribution to model the positional error,

8*’8 NNQ(S,5212), (31)

where § > 0. The resulting likelihood of the observations is evaluated with Monte
Carlo integration. However, computation times are found to be prohibitively long
when there is positional error in the observation locations. |Fronterre et al.| (2018))
continue on this work and try to overcome the computational limits by using a
composite likelihood (CL) approach, where only pairs of observations are considered
to depend on each other. Additionally, they apply this approach to DHS data,
and consequently model the positional error in terms of the FP model. In a
simulation study, they find the CL approach to give substantially smaller RMSE
for the parameter estimates. However, the effect of the CL approximation on the
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accuracy of inference is not investigated, and the authors do not discuss how the
approach can be extended to other observation distributions. Additionally, they
approximate the geomasking strategy used in DHS data with the bivariate pos-
itional error model.

Wilson and Wakefield (2021) consider DHS data, and develop an estimation
procedure which applies to latent Gaussian models under positional uncertainty.
Furthermore, the exact geomasking strategy employed in DHS is modeled through
the conditional distribution 7(s|s*), which resembles the FP-model for positional
error. They employ the SPDE approach and use an INLA within MCMC algorithm
(Gomez-Rubio and Rue, 2018) to estimate the model which accounts for positional
error. In each iteration of the algorithm, the unknown true locations are sampled,
before INLA is used to construct marginal posteriors of what corresponds to ¢ and
z in this text (see Section [2.3.3)), from which samples are drawn. This method uses
a masterframe of sampling locations. Additionally, the computational time of the
method inhibits fast inference. The paper reports a running time of 52 hours to run
1000 iterations of the INLA within MCMC method for each scenario, mainly owing
to the estimation with INLA in each iteration.

The above presentation highlights the need for a computationally efficient and
flexible approach to inference under positional uncertainty. The numerical approach
presented by Altay et al| (2022a) achieves computationally efficient inference by
using the SPDE approach and TMB, and can easily be extended to generalized
linear geostatistical models. A thorough description of the numerical approach is
given in Section [4.2]

3.1.2 Covariate-specific Approaches

The findings of |Altay et al. (2022b) and [Totland| (2022)) indicate that the foremost
concern when doing geostatistical inference under jittering is to account for the
added uncertainty in the spatial covariates, x(s), s € D. Specifically, |Altay et al.
(2022b) obtain nearly identical results when only accounting for jittering in the
covariates and when accounting for jittering in both covariates and the spatial field.
This result is reasonable, as the GRF used to model spatial correlation is typically
much smoother and less variable than raster-based covariates at the spatial scale of
jittering. This connects to the discussion of Fanshawe and Diggle (2011), who find
that the local gradient of the underlying surface which we are trying to model may
be important in determining the impact of positional errors.

Some techniques to specifically adjust for positional error in covariates have
been proposed in the context of DHS data. Perez-Heydrich et al.| (2016) propose
a regression calibration approach for distance-based covariates, and |Warren et al.
(2016) suggest that raster-based covariates can be exchanged with averages of neigh-
borhood buffers. The latter approach clearly does not address the issue of atten-
uation in the covariate coefficients. Furthermore, applying these approaches to the
covariates changes the meaning of the covariate coefficients, 3, making the model
more difficult to interpret. Therefore, we do not consider these approaches in the
following, and in stead focus on the numerical approach with adjustment for jittering
in both the spatial covariates and the spatial field.
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3.2 Positional Uncertainty from Geomasking

When geographical data is collected along with other features of, e.g., a household or
an individual, there is often a conflict of interest between making the geo-referenced
data widely available and protecting the privacy of data subjects. This dilemma is
present in areas such as epidemiology (Cassa et al., 2006, environmental studies
(Fronterre et al., 2018) and demographic and health studies (Burgert et al., 2013).
Geomasking terms the practice of concealing the exact locations of observations
in a dataset by applying a stochastic or deterministic masking procedure. In that
way, geomasking can be used to strike a balance between the competing interests
of privacy protection and the benefits of making the data widely available, such as
allowing more researchers to analyze and produce insights from the geo-referenced
data. The specific choice of geomasking strategy depends on the nature of the data,
for which the risk of disclosure should be compared to the potential consequences
of disclosure.

Armstrong et al.| (1999) study geomasking in the context of preserving health
record confidentiality. They find that in stead of using the common approach of
areal aggregation of records, the records can be masked by randomly displacing their
locations within a disk, and that this may give a better trade-off between privacy
protection and utilization of the data. Here, we will study this type of geomasking,
referred to as disk jittering (also referred to as random perturbation and random
direction-random distance method in the literature) in addition to donut jittering
(also referred to as donut masking in the literature), which are closely described
in the following paragraphs. There exists multiple other geomasking strategies to
choose from, and we refer to Zandbergen| (2014) for a review on this topic.

In disk jittering, the geographic coordinates of a data point are displaced rand-
omly by uniformly generating an angle between 0 and 27 radians and displacing
the point in the direction of that angle. The displacement distance is uniformly
generated and is restricted to be less than the radius of some circle. This is illustrated
on the left side of Figure 3.1 where the true location (purple point) is randomly
perturbed to a new location (green point) within a disk with radius Ry > 0. We
model disk jittering according to the FP model, i.e., we specify

I(d(s,s*) < Rs)
d(s,s*)

m(s|s™) x

where d(s, s*) is the distance between s and s* in appropriate units. Since we do
Bayesian statistics, we also need to specify a prior on the unknown true location,
7(s*), which is discussed in Section . Importantly, the DHS program uses a
combination of disk jittering schemes in their geomasking strategy (Burgert et al.,
2013)).

Donut jittering is similar to disk jittering: an angle is uniformly drawn between 0
and 27 radians before the coordinate is displaced in the direction of that angle. The
displacement distance is uniformly drawn such that the jittered point is restricted
to lie within an annulus with inner radius R; > 0 and outer radius Ry > Ry, as is
illustrated on the right side of Figure 3.1, We also model donut jittering according
to the FP model, i.e., we specify
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Figure 3.1: Illustration of disk jittering (left) and donut jittering (right). The true
location (purple) is jittered to a new location (green point). In disk jittering, the
displaced coordinate is restricted to lie within a disk with radius R, while in donut
jittering, the displaced point is restricted to lie within an annulus with inner radius
R, and outer radius R,.

I(R, < d(s,s*) < Ry)
d(s, s*) '

Donut jittering has been advocated as a superior alternative to disk jittering on
the basis of better privacy protection (Hampton et al., 2010; |Allshouse et al.
2010). In these papers, privacy protection is quantified with the k-anonymity metric,
which measures the number of individuals a de-identified study object cannot be
distinguished from (Sweeney, 2002)). However, the use of this metric by Hampton
et al.| (2010)) and |Allshouse et al.| (2010 presupposes that the geomasking strategy is
unknown to the analysts. Thus, their results do not directly apply to the situation
studied in this thesis, where we want to utilize the known geomasking strategy
to improve inference. Therefore, we in stead investigate the privacy protection
properties of different geomasking strategies by considering the posterior of the
unknown true locations (see Section [6.3).

We note that donut and disk jittering may be framed within the same class of
positional error models, where disk jittering is just donut jittering with R; = 0. In
the following, we refer to different combinations of Ry and R, as different jittering
schemes, and we may refer to the application of these schemes as jittering of the
observation locations.

m(s|s*) x

3.3 Theoretical Results

Some theoretical results have been developed for geostatistical inference in the
presence of positional uncertainty. Fronterre et al. (2018) consider the effect geo-
masking has on the spatial covariance structure, and calculate a theoretical vario-
gram in the presence of positional uncertainty. Here, we carefully derive the same
result.
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First, the positional error model corresponds to the FP model described in
Section (3.1} and is of the bivariate Gaussian form,

s|s* ~ Na(s*, 0%Ty), (3.2)
with a positional error variance 62 > 0. We consider the model given by (2.6]), and let
81,...,8, denote the observed locations while s7,..., s’ denote the corresponding

unknown true locations. Next, we introduce some notation, where we let

1 * * 2
5 [ —2(s)'B)) — (y; — =(s7)"B))] "
U’UZHSZ'_SJ'H? u;k]:“'sr_s;knv i,jzl,...n, Z%]

Uij =

Additionally, we denote the components of the observed and true locations by s; =
(8i1,8:2)" and sF = (s}, s5)T. With this notation, we define the variogram without
positional uncertainty,

’Y*(U:j) = E[Uij’u:j] = ‘71%1 + aé(l - P(u;‘kj)),
where p(uf;) = 05°C(uj;) is the isotropic correlation function of the GRF. With

positional uncertainty, we do not know u;;, and instead seek to find an expression

for y(ui;) = Elviluij]. We assume vy; L ug; | uj;. Then, the pdf of of vj|u; is given
by

o0
(i) = [ moluly (s,
0

where (v;;|uj;) is the pdf of a scaled chi-squared distribution with 1 degree of
freedom, i.e., viluf; ~ v*(uj;)x7. On the other hand, 7(uj;|u;;) is the pdf of a Rice
distribution, uj;|u; ~ Rice(ugy, v/26). To see this, we note that, by the positional
error model,

(si1— sj1) | siny sj ~ N (s — s51,26%) = N (uij cos 0, 26°),
(87 = S72) | Si2, Sj2 ~ N (sia — 82, 20%) = N (uy;sin 6, 25%),

where the angle 6 € (0,27) is illustrated in Figure . Thus, treating § and 6 as
fixed, we can equivalently write

(5f1 - 5;1) ‘ Uiy ~ N(UU cosf, 252)’
(85 — 5;1) | wi; ~ N (ujsin, 252).

Then, by Appendix A of Fronterre et al.| (2018), the random variable

uji|ug; = \/(53‘1 — 55)2 + (s} — 8%51)2 | ug; ~ Rice(uy;, V20).

Now, we can develop an expression for v(u;;) by employing the law of total expectation,

Y(uiz) = Blog|ug] = B [Elvg|ug] | ]
= ox + 05 (1= E [p(u)]uy]) - (3.3)
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|u;; sin 6|

S

S.x

|u;; cos 6
Figure 3.2: Hlustration of how the angle 8 is constructed in relation to two locations,

* *
s} and s7.

From , we see that as the scale of the positional error diminishes, i.e., § — 0 and
u;; — uf;, we retain the true variogram, v(u;;) — v*(u;). In general, E [p(uf;|uq;)]
is not available in closed form. However, we can derive a closed form expression for
(3.3]) when the covariance function is Gaussian. Specifically, the Gaussian correlation

function is given by
* 2
ur.
plu) = d = ()
’ { ps/ V8

Then, one can show (see Appendix that

: —;ex — Yij i
B () | ] = s p{ (pwém) }

where 7 = v/85/ps. The true variogram is retained if r — 0, while if 7 — oo, the
spatial correlation structure is destroyed, and y(u;;) — % + 3. Furthermore, as
ui; = 0, E [p(uf;) | ug] — (1+4r2)71 < 1, so that 4(0) > o&. Thus, we may infer
that the positional uncertainty in this scenario leads to biased estimates of the spatial
range and the variance of the nugget effect. Specifically, we would expect the spatial
range to be underestimated, because of the diminishing spatial correlation structure,
and the nugget effect to be overestimated, because of the added uncertainty.

We focus on disk and donut jittering in the following chapters as opposed to
positional error models of the bivariate normal form. Additionally, we use a Matérn
covariance function as opposed to a Gaussian one. Nonetheless, the jittering distrib-
utions are similar to the bivariate normal distribution: they are symmetric around
the true location and decay radially outwards from it (from R; and outwards).
Furthermore, the Gaussian covariance function is a limiting case of the Matérn
covariance function, as v — oo. Therefore, we expect the ratio Ry/ps to play a
similar role in our simulations under disk and donut jittering as d/ps does here.
Specifically, we expect that increasing the ratio Ry/ps will induce a larger under-
estimation of ps and a larger overestimation of o when jittering is ignored.

(3.4)
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Chapter 4

(Geostatistical Inference under
Positional Uncertainty

In this chapter, we describe the Gaussian geostatistical model which incorporates
positional uncertainty in Section .1 Then, two approaches to estimation and
inference with this model are presented. Section describes the numerical appr-
oach, and Section describes and constructs the sample-based approach. We
remark Sections [4.1] and [4.2] are largely based on the work of [Totland| (2022)).

4.1 Model Description

In the presence of positional uncertainty, such as jittering, we have a set of true
locations, denoted by si,...,s* € D C R? and a corresponding set of jittered
locations, denoted by si,...,s, € D. Figure illustrates the application of
disk jittering to a set of (true) locations. Importantly, since the true locations
are unknown, and the observed locations have been displaced randomly, we treat
both s} and s;, ¢ = 1,...n, as random quantities.

The data originates from the true locations, so the observation model given by

yiln(s)),ox ~ N(n(sy),0%), i=1,...n,

with latent model

(77(3;)’ cee W(S;))T‘/Ba Og?pSa ST? <o 57*1 ~ N(X/Ba 25("%4)8)),

corresponds exactly to the standard geostatistical model described in Section [2.1.2]
However, only the jittered locations, si,...,s,, are known in this setting, so we
need an observation model which incorporates the uncertainty which this adds. To
obtain this, we specify a model for the positional uncertainty through the conditional
distribution of an observed location given its corresponding true location and a prior
on the unknown true location,

si|s; ~m(silsy), si~m(s)), i=1,...n. (4.1)

For the prior on the unknown true locations, 7(s;), one could, e.g., use the population
density if this is known a priori. Population density maps may be available through
sources such as WorldPop et al. (2018), but these surfaces are modeled surfaces
with inherent bias and uncertainty, which necessities an investigation of the impact
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Geostatistical Inference under Positional Uncertainty

Figure 4.1: An illustration of disk jittering. The points are randomly displaced as
indicated by the arrows. The circle around each point indicates the outer radius of
the jittering disk.

their use would have on inference. We do not consider this further, and in stead
place a uniform prior over the domain of interest, i.e., we let 7(s}) ~ U(D). The
positional error model in corresponds to the FP model for positional error
presented in Section That is, we view the true locations, sj,..., s}, to be the
locations of some features we are interested in, e.g., clusters in a health study,
whose true locations are reported with some error, so that we instead observe
si=s8+e€,1=1,...,n.

To summarize, the Gaussian model which incorporates positional uncertainty in
the observation locations is given by

yi|77(8:)7012\INN(77(8:>a01%I)7 Si|S:N7T(Si|Sz)7 t=1,...n,

where the pairs (y1, 81), ... (Yn, Sn) represent the observations. We assume that the
observations are conditionally independent, given the latent field and the parameter(s)
in the observation layer,

n

ﬂ-(ya 81,4, Sn|777 O-I%I) = H Tr(yia 8i|777 O-I%I) (42>

i=1
Both the numerical and sample-based approach rely on the SPDE approach
presented in Section [2.3.2] That is, we approximate the latent process by

n(s) =~ i(s) = x(s)'B + Z or(s)wg, se€D.

Using this approximation, the joint likelihood in Equation (4.2)) becomes

n

Tr(yasla"'?sn’fhaﬁl) = Hﬂ-(yivs’i’z70§1)7 (43>

i=1
where z = (3, w)? are the random effects from Section m The model structure
after applying the SPDE approach is illustrated in Figure 1.2l Here, we follow the
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OHGE
ARG

1=1,2,...,n

Figure 4.2: Diagram of the Gaussian geostatistical model with positional un-
certainty, after the SPDE approach has been applied, where 7} = 7(s}). The directed
edges show dependence relationships and emphasize the hierarchical structure of the
model. Observed quantities are indicated with a grey background.

convention presented by (Cressie and Wikle, 2011, Chapter 2.4), where the directed
edges in the figure emphasize the causal relationships and the modeled distributions.
For example, s “causes” s; in that s; is a jittered version of s}, and we model the
distribution 7(s;|s}).

4.2 The Numerical Approach to Inference

4.2.1 Numerical Approximation of the Likelihood

To evaluate the likelihood of an individual observation, we express it as an integral
over the unknown true locations,

W(yh Si|777 012\1) ~ ﬂ—(yh Si|ﬁ> 012\1)
* |~ 2 *
= iy Siy S; |7, dsi
/]R2 m(y |7, ox) (4.4)

- / nluli(s7), o3 m(sils? (s s,

where we have used that s} is independent of ) and 0%, and that y; is conditionally
independent of s; given 7(s}) (see Figure [1.2). The integral in ({.4) needs to be
approximated numerically. The numerical integration scheme should be applicable
to both disk and donut jittering schemes, which are described Section [3.2] This
is achieved by dividing the integration area of observation ¢ into a number of j =
1,..., R rings, each with m; primary integration points. The division into rings
and primary integration points is illustrated for one observation location in Figure
[4.3a] Continuing, the observation likelihood can be approximated as follows,

R(®) myj

[ (e, oRm(silsnn(si)dst = 33 Arlanfi(si). o).

7j=1 k=1
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where \;ji, is the integration weight associated with point & in ring j of observation
1, which is given by

Aijk oc/ m(s;|s])m(s})ds;,
Aijr

where A;j. is the area associated with primary integration point s7;. We may
assume that Zij > xAijk = 1, since the scaling of these weights cancels in the
posterior. Additionally, since we take W(sfjk) to be constant over the support of

7(s;|s}), we have

Nijk oc/ 7(s;|s])ds;. (4.5)
Aijk

The weight A;j; is calculated numerically by subdividing A;;;, into a 10 x 10 grid of

secondary integration regions, each with an associated secondary integration point

and weight. This is illustrated in Figure[4.3b] Importantly, if an observation location

is restricted to lie within some region, e.g., within the same administrative region

as the true location, represented by A[i], the weights become

Nk o / r(si]s?)ds". (4.6)
AijrNA[]

Consequently, if 7(s;|s}) has support outside of A[i], i.e., observation i could have
been displaced outside of Ali] if there were no boundary, the affected weights must
be adjusted and all the weights of observation ¢« must be re-normalized.

Both disk and donut jittering fit into this numerical integration scheme. A
derivation of the integration weights under donut jittering is given in Section
of the Appendices. A corresponding derivation under disk jittering, and technical
details on how primary and secondary integration points are generated under both
disk and donut jittering can be found in Section E of the Appendices of [Altay et al.
(2022a). In the continuation, we use m;; = 1 and m;; = 15, j > 1, primary
integration points, and R® = 5 rings Vi for disk jittering schemes. For donut
jittering schemes, we use m,;; = 10 primary integration points and R® = 5 rings
Vi, j. With this choice the number of primary integration points per integration
area is similar across across the donut and disk jittering schemes we compare for a
given outer radius, Rs.

The numerical integration scheme enables evaluation of the negative log-likelihood

which is used in TMB, which, in the situation with positional uncertainty, is given
by

f(¢a Z) = —(10g7T(y, S1y- -4, Sn|¢7 Z) + 10g7T(Z|¢)) + 10g7T(¢)) (47)

If the average number of primary integration points per observation is given by Mp
and the average number of secondary integration points per observation is given by
Ms, the evaluation of still only requires O(MpMgsn + K3/?), making comput-
ationally efficient inference feasible.

Besides increasing the cost of evaluating (4.7), increasing the number of primary
integration points may also contribute to longer running times by resulting in a
less sparse Hessian, H, as defined in Section [2.3.3] This is because more inte-
gration points may lead to contributions from more of the basis functions {¢}X
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Figure 4.3: An illustration of the integration scheme for a disk jittered observation
location. (a) Primary integration points with corresponding weights and (b)
the highlighted region from the left panel with its secondary integration points
and corresponding weights. The black line in both panels is the border of an
administrative area which the jittered location is restricted to lie within.

in the calculations of the observation likelihoods, 7 (y;, 8;|n, 0%), i = 1,...n, since we
potentially select integration points in additional triangles in the mesh, depending
on its resolution. In turn, this means that f(¢, z) may depend on more elements of
w, resulting in a less sparse Hessian.

4.2.2 Empirical Bayes Inference

Here, we describe the inference scheme in the numerical approach. The presentation
focuses on the situation with positional uncertainty, but the inference scheme equally
applies to the situation without positional uncertainty (or when it is ignored), where
the conditioning on the observed locations would be removed.

We use TMB to estimate the model, where the data likelihood is evaluated via
the numerical integration scheme described in Section|4.2.1, TMB calculates MMAP
estimates of the parameters ¢ = (log k, log 7, log ox)T, as described in Section [2.3.3]
These estimates are transformed to create MMAP estimates of 8 = (ps, 03, 0%)7T,
through the relationships given in . Inference with the random effects is based
on m(z|y, s1, ... Sn, q?)), where qAb contains the MMAP estimates of the parameters.
That is, in stead of considering the exact posterior,

(z|y, 81,...8,) = /ﬂ(z|y, S1,...8n,®)m(Ply, s1,...8,)d, (4.8)

we consider 7(z|y, S1,... Sy, (75), which essentially amounts to replacing the inte-
gration in with a maximization. This characterizes empirical Bayes (EB)
inference, and means that the uncertainty in the parameters is not propagated to the
estimates of the random effects (Carlin and Louis, 2000)). Additionally, the approx-
imate posterior of the random effects, z = (3, w)?T, is assumed to be Gaussian with
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mean equal to the final modal values of the random effects, z = (B, w)T. Specific-

ally, we base inference with the random effects on the approximate posterior given
by

z|y, s1,. .., Sn, (/5 ~ Npik (2, Hz’zl) , (4.9)

where H., is the random effects sub-matrix of H evaluated at ¢ = a, z =2. The
posterior is used to draw samples of the random effects, which are used to construct
interval and point estimates for z. Point estimates of the random effects are created
by taking the median of the samples.

To measure predictive power, we are interested in predicting the latent process
at a set of np € NT prediction locations Iy, ...1,, € D. That is, we want to create
interval and point estimates of np = (n(ly),...,n(l,,))", which has an approximate
EB posterior that can be derived from . Specifically, let Xp be the np X p
covariate matrix and let Ap be the np X K projection matrix corresponding to the
prediction locations. Let 3" = Bly, s1,...,8,, ¢ and w' = wly, sy, ..., 8,, . Then,
the approximate posterior of the discretized latent process is given by

NplY, S1, .., Sn, $ ~N <XPB + Apw, Cov(XpQ3' + pr’)> )

In practice, we draw samples from (4.9) and create point predictions and credible
intervals of the latent process by respectively calculating the mean and quantiles of
the samples of XpB3' + Apw'.

4.3 'The Sample-based Approach to Inference

Here, we present the sample-based approach to inference under positional uncertainty
in terms of disk and donut jittering. The approach uses an MCMC algorithm to
sample from the posterior of the model described in Section [£.1I] The distribut-
ion of the samples from the MCMC algorithm will in theory converge to the exact
posterior of the model. Thus, although computational efficiency may be an issue for
the sample-based approach, it can still be used to investigate the inference of the
numerical approach.

4.3.1 Derivation of Parameter Posterior

To construct the MCMC algorithm, we first define some new notation. Let 8" =
(ps,0d,0%,8%,...,85) . Then, the Gaussian geostatistical model with positional un-
certainty may be presented as

ylz,0" ~ N,(Sz,1,/7),
2:|0 ~ '/\/;H-K(Oa Qz_l)7

where 7y = oy and S = [X A] is an n x (p + K) matrix which depends on the true
locations.

Now, our strategy is to construct a collapsed Gibbs sampler (Liu, (1994), where
we sample from the posterior of 8" in each iteration, and, once the chain has
converged, sample the random effects, z, from 7(z|0",y, s, ..., 8,). Thus, we need
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to derive an expression for the parameter posterior, 7(6*|y, s1, ..., S,), at least up
to a normalizing constant. We divide the derivation of this into three steps.

Step 1: We derive the density of the full conditional distribution of the random
effects,

(2|0, y,s1,...,8,) =7(z|0%,y) x 7(y|z,0%)7(z]|0")7(6")

x exp {—%N(y —82)M,(y - Sz) - ngsz}
scexp {52 - ) Qe - o) . (4.10)

where

Qc=Q,+S*TS 7y, and
pe = Qa'S'y.

In the first transition of (4.10)), we use the fact that the random effects are conditionally
independent of the observed locations, given the true locations and the observations.
We recognize the last line in (4.10f) as a Gaussian distribution, i.e.,

Z‘H*ayasla'--asnNNKer(u'C,Qal)- (411)

Step 2: From the definition of conditional probability, we can write

. (2,0, y,81,...,8)
(z|0",y,81,...,8,) = 0 y.5) 5)

Thus, we can integrate z out from the full joint distribution as follows,

7T(Z7 0*7 Y,81,... 7Sn)
7T(Z7 |0*7 Y, 81, -, Sn)
m(ylz,0")7m(z,81,...,8,|0")m(0")

(0", y,81,...,8,) =
(4.12)

Y

m(z|0%,y,81,...,8,)

where we in the second transition use that the observations, y, are conditionally
independent of the observed locations given the true locations. Continuing, we
assume the observed locations to be conditionally independent of the coefficients, z,
given the true locations, i.e., we assume

w(2,81,...,8,|0") = (2|0 )7(s1,...,8,]0").

Furthermore, there is no dependence between the true locations alone and z, and
the parameters 0 give no information about the observed locations. Thus, we can

write Equation (4.12)) as
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n

. 7(y|z,0")7(z|0)w(0") »
= . | | 187). 4.1
7T<0 » Y, S1, 7371) W(Z,‘H*,y,sl,...,8n> W(SZ’81> ( 3)

=1

Using the result of the previous step, we can write (4.13]) as

1 1 1
77(9*»3/, S15-- '7871) X MGXP {_T_N

ol My —82)"L(y - S2) }
X exp {%(z — 1) Qe(z — Mc)}

X exp {—%zTsz} -m(0%) - ﬁﬂ(sl|s;“)

i=1

Step 3: Finally, we note that the left hand side in the first line of Equation (4.12])
does not depend on z. Thus, we can use any suitable value for z, e.g., z = p. With
this choice, we know the posterior distribution of the parameters up to a normalizing
constant,

(0" |y, s1,...,8,) xm(O", y,81,...,8)

Q.| T T
x ———exp——=(y — Spc) L(y — Spg)
|QC|§ { 2 }

X exp {—%quzuc} -w(0") - ][ n(sils)).

i=1

4.3.2 MCMC Algorithm

Now that we have determined the posterior density of 8" up to a normalizing
constant, we can construct an MCMC algorithm to sample from the posterior
distribution of the model. Just as within TMB, we choose to work with ¢ =
(log k,log 7,logox)™ in stead of 8 = (ps,02,0%)T, since priors are specified in
terms of ¢ and because we avoid constraints on the proposals in the sampler. The
relationship between ¢ and 6 are given in (2.11)).

The algorithm consists of two Metropolis-within-Gibbs steps (Mgller, 2003).
First, new values for ¢ are proposed and either accepted or rejected in an MH
step. Then, the same is done for the true locations, s},...s’. At a regular thinning
interval of ¢ > 0 iterations, the conditional distribution of the random effects, z,
given the data and the current parameters is sampled from the exact distribution
given in (4.11)). The MCMC algorithm is outlined in Algorithm 2, When we apply
the algorithm in a simulation setting, we use the parameter values used to simulate
the data as initial values. In the following, we describe the proposal distributions
used in the MH steps.

Sampling of ps,02 and 0%

Let b denote the current iteration of the MCMC algorithm. Then, the acceptance
probability of the new proposal for ¢, ¢, becomes
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Algorithm 2 The MCMC algorithm used in the sample-based approach.

Assign integer values to B, the number of iterations, and ¢, the thinning interval

Assign initial values gb(o), s, (0), ..., 8n ©

forb=1,...,B do
Sample ¢ from 7(ply, s1, ... 8n, 5, (b_l), .., 8 (b_l)) in an MH step
Sample s] ® st ® from m(st,... 8%y, s1,...5,,0%) in an MH step

if b mod ¢t =0 then
Sample coefficients from 7(z|y, s1, ... 8,,0" %)
end if
end for

(b * (b—1) * (b—1)y (b—1)| 4 (b)
a(¢(b)7¢(b—1)) :min{l, ﬂ-((ﬁ ‘yasla"'snasl 7o 5n ) Q((:b ’(ﬁ ) }’

_ * (b—1 * (b—1 —
(@ Dy, s1,... 80,8, s UTY) g(9®]0 D)

where q(qb(b) ](ﬁ(b*l)) is the density of the proposal distribution. We use random walk
proposals for ¢, i.e.,

¢ ~ Ny(0Y, diag(v)),

where v is a vector containing the marginal variances for each of the parameter
proposals.

Sampling of sj,..., s}
To construct a proposal distribution for the true locations, we use a simplified
observation model,

yiszq;(,g;‘)Tb—f—ui—l—SiS, 1=1,...,n,

where €5,...65 | 02¢ % N(0,0%5). Here, b plays the role of 8 and u; plays the

role of u(s}), but they are treated as known constants. This implies that the obs-
ervations of this simplified model are conditionally independent, given o%g. Let

yS = (y7,...,95)T. The posterior of each true location in the simplified model is
w(s7181, - 8, Y, 0xs) X W(Y7 |87, oxs)m(sils7)m(s))
1 2\ IRy <r; < Ry)
— =) ) - (414
oceXp( 201%8(3/ i) ) - (4.14)

*

where p; = x(85)Tb + u;, r; = d(s;, s) is the euclidean distance between s; and s}
in appropriate units, and R; and Ry are the inner and outer radius of the jittering
scheme, respectively. We may also restrict the jittered locations to lie within some
administrative region, but we will not study that situation with the sample-based
approach.

We sample from the density in with rejection sampling, and use it to
generate proposals for the unknown true locations. That is, the true locations are
independently proposed according to q(s;? ;™) = n(s?|sy, ..., 80, y5, 0%g). In
practice, we set b = 3, u; = u(s}) and o&g = 0%, since we have access to these
values in a simulation setting.
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Validation of Algorithm Implementation

To validate the implementation of the MCMC algorithm, we apply it to the standard
geostatistical model in (2.6) when there is no positional uncertainty, and compare
its sample-distributions to the posteriors created with INLA for the same model.
The results are illustrated in Section [C| of the Appendices, and give us confidence
that the MCMC algorithm is correctly implemented.

4.3.3 Sample-based Inference

Inference with the sample-based approach is based on the parameter and random
effect samples generated by the MCMC algorithm, which are approximately distrib-
uted according to the posteriors

* *
0%y, s1,...8, and z|y,si,...,8,,0%

respectively, assuming that the algorithm has converged. To assess convergence, we
inspect trace-plots. Based, on the trace-plots, we discard the first ng > 0 samples
as burn-in samples. After discarding the burn-in samples, we create point estimates
of @ and 3, by taking the median of their generated posterior samples, minimizing
the absolute error.

As described in Section [4.2.2] we evaluate predictive power by predicting the
latent process at a set of locations. In the sample-based approach, samples of the
posterior latent process at these locations are constructed from the posterior samples
of the random effects (after removing burn-in samples). Point predictions of the
latent process are acquired by taking the mean of samples, minimizing the mean
squared error.
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Chapter 5

Investigating the Accuracy of the
Numerical Approach

Chapter [4| presented two distinct approaches for inference in the presence of pos-
itional uncertainty: the numerical approach and the sample-based approach. Upon
implementation, it became evident that the sample-based approach is considerably
more computationally demanding than the numerical approach, and practically
constrained to scenarios with limited impact of jittering. However, it can be used
to investigate the accuracy of the numerical approach in some selected scenarios,
which is the subject of this chapter. We begin, in Section [5.1], with a description of
the scenarios we have selected for the investigation. Results are presented in Section
[b.2] Finally, Section gives a discussion of the sample-based approach in relation
the investigation and the path forward.

5.1 Scenario Descriptions

We consider two scenarios, Scenario 1 and Scenario 2. First, we describe the setup
which is shared in both scenarios. We simulate n = 1000 observations from the
model described in Section on a rectangular spatial domain, D, measuring 800
km x 600 km. The true locations are sampled uniformly on D, before jittering
is applied. The rectangle, D, is considered to be cut out of Nigeria, as illustrated
in Figure [5.1a] so that we can use existing rasters for Nigeria to construct spatial
covariates. The spatial covariates we consider are gathered from WorldPop et al.
(2018) and are min-max scaled to be between 0 and 1. Specifically, we consider
four covariates that are respectively related to rasters of population couniﬂ (PopC),
terrain elevation [| (Elev), distance to inland waterf’| (DistW) and distance to major
road intersectionsﬂ (DistR). They are displayed in Figure along with histograms
of their pixel values. A further description of the covariates are given in Table [6.1]
In this chapter, we only consider models with covariates Elev, DistW and DistR.
The reason why PopC is excluded, is that its inclusion made adequate sampling of
the true locations infeasible. This is likely because of the covariate’s highly non-
smooth behaviour, which may give posteriors for the unknown true locations that

Thttps:/ /hub.worldpop.org/geodata/summary?id=6409 (Downloaded: 10-27-2022)

2https:/ /hub.worldpop.org/geodata/summary?id=23424 (Downloaded: 10-27-2022)
3https://hub.worldpop.org/geodata/summary?id=24171 (Downloaded: 10-27-2022)
4https://hub.worldpop.org/geodata/summary?id=17706 (Downloaded: 03-14-2023)
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Investigating the Accuracy of the Numerical Approach
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Figure 5.1: A set of observations (Obs.) over the domain (red rectangle) is displayed
in (a), while the underlying latent process which we want to predict (Lat.) is
displayed in (b).

are strongly peaked and perhaps multimodal, making efficient sampling difficult.
Thus, we consider a vector of covariate coefficients given by

B = (/1’7 BElev, Bpistw 5DistR)T,

where i is the intercept and the covariate corresponding to each coefficient is given
in the subscript. We consider equally strong covariates, i.e., 3 = £(1,1,1,1)".
Furthermore, we note that the covariate rasters are represented in the World Geodetic
System (WGS84), and to represent locations in Nigeria, e.g., in the domain D, we
use the “Minna / Nigeria Mid Belt” projected coordinate system ,
throughout the text.

The spatial marginal variance and the variance of the nugget effect are fixed such
that 03 = 1 and o = 0.1. That is, we study a situation in which the contribution
of the spatial field to the response is most likely in the range +2, and the variance
of the measurement error is 10 % of the marginal variance of the spatial field. In
both scenarios we take = 4, which gives covariates that account for 37 % of the
variation in the data on average. This average variation percentage is calculated by
simulating 20 sets of locations uniformly over D and evaluating S?/(S? + 02 + 0%),
where S? is the empirical variance of X3, given by

2
n n
1

5= 5 () B Y ()"

=1 j=1

The spatial range and the jittering scheme differ in the two scenarios. In Scenario
1, we consider a spatial range of ps = 160 (km) and a disk jittering scheme with
Ry = 0 (km) and Ry = 2 (km). In Scenario 2, we consider a spatial range of
ps = 240 and a donut jittering scheme with Ry = 1 and Ry = 2. The scenarios are
summarized in Table [5.1]

The range was set to ps = 160 in Scenario 1, because this corresponds to 20%
of the domain width. However, in Scenario 2, this choice of range made the true
locations too computationally intensive to sample. Therefore, we increased the
spatial range to 30% of the domain width, setting ps = 240, which yielded an
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acceptance probability and an estimated effective sample size (ESS) for the true
locations comparable to that in Scenario 1. The reason why we needed to increase
the range is most likely because it reduces the impact of the jittering (see Section
, making the true locations easier to sample.

Scenario | (R, Ry) B ps 03 o

1 0,2) 4 160 1 0.1
2 (1,2) 4 240 1 0.1

Table 5.1: The two scenarios for which we compare the numerical and sample-based
approach.

In both scenarios, we use a PC prior on the spatial field, with P(ps < 160) = 0.5
and P(og > 1) = 0.5. That is, we place the median of the range on 20% of the domain
width, while we place the median of the spatial marginal standard deviation on 1.
This amounts to an a priori expectation that the spatial field’s contribution to the
response is in the range +2. The measurement error variance is also equipped with a
PC prior, P(on > 0.986) = 0.01. This choice makes the marginal standard deviation
of the measurement errors approximately equal to 0.3 [Simpson et al.| (2017). That
is, we a priori expect the measurement error to exhibit a marginal variance that
is approximately 10% of the marginal variance of the spatial field. Furthermore,
for the covariate coefficients we use the prior 8 ~ N,(0,25L,), since we a priori
expect the covariates, which are min-max scaled, to contribute in the range of £10
to the response. We note that the true parameter values are known a prior: in
this simulation setting. However, it should be possible to justify priors in a similar
manner in a real application, based on domain knowledge.

Finally, we underscore that the selection of scenarios is primarily driven by the
feasibility of constructing an efficient sampler for the true locations. In other words,
our choice is largely influenced by the limitations of the MCMC algorithm employed
in the sample-based approach, where sampling the true locations poses the primary
challenge. As we increase either the covariate signal or the outer jittering radius, or
decrease the spatial range in the described scenarios, the sampling of true locations
becomes exceedingly difficult. Additionally, we found that the choice of v in the
random walk proposals for the parameters had little impact on the sampling of true
locations, and after some testing to maximize the estimated ESS, we ultimately set
v = (0.25%,0.10%,0.05%)T in both scenarios.

5.2 Results

In the following, we consider three estimated models. The numerical approach is
used to estimate an adjusted model, denoted by M q;., which adjusts for jittering,
and a standard model, denoted by Mgq., which ignores jittering. Additionally, we
estimate a model with the sample-based approach, which comprises the posterior
samples generated with the MCMC algorithm and any predictions or point estimates
we derive from these samples. The sample-based model is denoted by Mgg.
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*

Parameter ‘ logk logT logon s

ESS ‘ 1002 871 912 158

Table 5.2: The mean ESS of parameters sampled by the MCMC algorithm across
datasets for Scenario 1. The column denoted s* refers to the mean ESS over both
the first and second coordinate over all the true locations.
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Figure 5.2: Cross-dataset bias of point estimates of (a) u, (b) Briey, (¢) the spatial
range and (d) the nugget variance for Mgq,, Mag;. and Mgp in Scenario 1.
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5.2.1 Scenario 1

We simulated 10 datasets, for which Mg, Mgiq. and Mgg were estimated. For
each dataset, the MCMC-algorithm was executed with 20,000 iterations, which
took around 21 hours to complete on average, where the main computational burden
came from the rejection sampling of the true locations. Samples from the first 1000
iterations were discarded as burn-in samples, based on inspection of trace-plots,
some of which are displayed in Figure and discussed in Section in the
Appendices. The acceptance probability of the parameters was on average 19.1%,
while the acceptance probability of the true locations was on average 2.9%. The
estimated ESSs of the parameters and the true locations are summarized in Table
(.2 which were calculated with the effectiveSize function from the coda R-
package (Plummer et al., 20006).

The biases across datasets for the estimates of u, fgiey, ps and 0% are displayed
for Magj., Mga, and Mgg in Figure 5.2 For p and fgiev, Mgp exhibits the least
biased estimates across datasets, while Mq;. has less biased estimates than Mgyq..
There is little difference between the models with respect to the biases of Ppistw
and PBpistr, which are displayed in Figure [D.2] For the estimated nugget variance,
the cross-dataset bias is visibly lower for Magj. and Mgg, compared to Mgyq.. The
same can not be said for the spatial parameters, where we observe little difference
between the biases corresponding to ps and o3, where the cross-dataset bias of the
latter is displayed in Figure

To measure predictive performance, we predict the latent process at set of
regularly spaced points over D, illustrated as a square grid in Figure [5.1b] Specific-
ally, we treat Mg as a base-line, and consider the pair-wise relative difference in
CRPS of Mgiq. and Myg;, relative to Mgg. That is, we consider

CRPSq;. — CRPSsp
CRPSss

for M aq;. and likewise for Mgyq.. The variation in this CRPS-measure across datasets
is displayed in Figure [5.3a] from which we observe a similar spread for both models
(except for two extreme values for Mg;q.) and superior performance for Maq; with
respect to the median. We similarly consider the the pair-wise relative difference in
prediction RMSE given by

100% x

RMSE g, — RMSEsp
RMSEgp

for Mg and likewise for Mgy.. The variation in this RMSE-measure across
datasets is displayed in Figure [5.3D] from which we observe a slightly larger spread
for Mgq. and superior performance for Mgqj. with respect to the median.

To explicitly illustrate how Mug;. and Mgy, compare to Mgg, we have selected
one of the 10 simulated datasets, for which we display some qualitative plots. Figure
displays the histograms of spatial range, spatial variance and nugget variance
produced with the sample-based approach, in addition to the true parameter values
and the MMAP estimates of Mg, and Mgj.. The figure is illustrative of the cross-
dataset results in that, for the spatial parameters, Mg;q. and Myg;. produce similar
estimates, while for the variance of the nugget effect we see that M,g;. is better
at “finding” the mode of the distribution, thereby giving less biased estimates on
average.

100% x
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Figure 5.3: (a) Pair-wise relative differences in CRPS and (b) Pair-wise relative
differences in prediction RMSE across datasets for Mgyq. and Mg;. relative to Mgp
in Scenario 1.

For the same dataset, Figure displays the posterior distribution of p and fgjey
in Myg;. and Mgy, along with corresponding sample-histograms from the MCMC
algorithm. The figure illustrates that Mag;. may give posterior distributions that
are more in-line with that of Mgg, whose posteriors converge to the exact posteriors
in theory. Specifically, this indicates that the posteriors of Mag;. are more accurate
in terms of mean and variance compared to the posteriors of Mgq.. A corresponding
display for Opistw and Spistr 1s given in Figure [D.3] for which the models give very
similar results.

5.2.2 Scenario 2

We simulated 10 datasets, for which Maq;., Mgiq. and Mgp were estimated. For
each dataset, the MCMC-algorithm was executed with 20, 000 iterations, which took
around 20 hours to complete on average. Samples from the first 1000 iterations were
discarded as burn-in samples, based on inspection of trace-plots, some of which are
displayed in Figure[D.4]and discussed in Section in the Appendices. The average
acceptance probability for proposals of @ was 23.2%, while the average acceptance
probability of the true location proposals was 1.8%. The estimated ESSs of the
parameters and the true locations are summarized in Table [5.3

*

Parameter ‘ logrk logT logon s

ESS | 930 931 962 105

Table 5.3: The mean ESS of parameters sampled by the MCMC algorithm across
datasets for Scenario 2. The column denoted s* refers to the mean ESS over both
the first and second coordinate over all the true locations.

In Figure , the cross-dataset biases for estimates of i, Bgley, ps and o% are
displayed in a boxplot, showing the same pattern as in Scenario 1, namely that
the two covariate coefficients and the nugget variance are estimated with less bias
in Myg;. and Mgg compared to in Mgyq.. For the spatial parameters, the models
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Figure 5.4: Sample-histograms of Mgp for (a) the spatial range (b) the spatial
variance and (c) the variance of the nugget effect, for a given dataset in Scenario 1.
The true parameter values are given in blue, while the estimates of Mgiq. and Mg;.
are given in green and red, respectively.

perform similarly across datasets. The bias across datasets corresponding to Opigr,
Opistw and ag displayed in Figure , which shows similar results for all the models.

Figure shows the pair-wise relative CRPS across datasets of Myg; and
Mgiq., relative to Mgg. For this CRPS-measure, we observe superior performance
for Maq;. compared to Mgq., which clearly has higher scores on average. Figure
shows the pair-wise relative prediction RMSE of Mag;. and Mg, relative to
Mgsg, which also shows improved performance for Myg;. over Mgq..

Just as for Scenario 1, we have chosen one of the ten datasets for which we
present some qualitative plots, to explicitly illustrate how Mag;. and Mggq. compare
to Mgg. Figure[5.8|displays the histograms of the MCMC samples for ps, 03 and 0%
along with vertical lines showing the true parameter values and MMAP estimates
of Mgig. and Mugj.. We observe that the point estimates of Mgiq. and Mag;. are
similar for pg and ag, while they differ more for 0%, where the M ygj. is closer to
the mode of the distribution of MCMC-samples. Figure displays the posterior
distributions of p and Bgiev for Mgia.,, Mag;. and Mgg, where we see that the Mag;.
gives posteriors that are closer to that of Mgg, which should resemble the exact
posteriors. Corresponding plots for fpiww and fpistr are given in Figure [D.6] for
which the models give very similar posteriors.

5.3 Discussion of Results

In this chapter, we have compared parameter estimates, posteriors and predictive
measures of Mgyq., Mag;. and Mgg. Due to the difficulty of implementing an efficient
sampler when jittering is present, we restricted our comparison to two scenarios
with moderately strong covariates and a modest jittering scale. Bias-plots across all
datasets show that there is little difference between Mq;. and Mgq. with regard to
the spatial parameters, while for the nugget variance and two of the covariate coeff-
icients, Mag;. has visibly lower bias compared to Mgyq.. In terms of the predictive
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Figure 5.5: The estimated posterior distributions for two of the covariate coefficients
in Mgq, (green) and Mag;. (red) for a given dataset in Scenario 1. The histograms
display the sample-based posteriors of Mgg.
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Figure 5.7: (a) Pair-wise relative differences in CRPS and (b) Pair-wise relative
differences in prediction RMSE across datasets for Mgyq. and Mg;. relative to Mgp
in Scenario 2.

measures, Myq;. outperforms Mg;q. in both scenarios. We expect the difference in
parameter bias and predictive measures between Maqg;. and Myg;. to increase with
larger jittering scales and stronger covariates (Altay et al., 2022b; |Totland, 2022)

The qualitative plots of parameter posteriors suggest that their exact posteriors
are unimodal in the scenarios considered, which makes the optimization in TMB
suitable to find MMAP estimates. Furthermore, the qualitative plots of covariate
coefficient posteriors display unimodal and close to symmetric distribution, which
indicates that the Gaussian approximation used in the numerical approach is reason-
able in these scenarios.

To summarize, the comparison of Mgiq, Mag;. and Mgg demonstrates that
adjusting for jittering in the numerical approach may lead to more accurate inference
in terms of more accurate posterior distributions of the covariate coefficients and
less biased estimates of the measurement error variance. Additionally, we found the
sample-based approach too computationally intensive for practical use in scenarios
with larger effects of jittering in terms of, e.g., a larger outer jittering radius or
stronger covariates. Consequently, we only consider the numerical approach when
we conduct a simulation study in the next chapter.
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Figure 5.8: Sample-histograms of Mgp for (a) the spatial range (b) the spatial
variance and (c) the variance of the nugget effect, for a given dataset in Scenario 2.
The true parameter values are given in blue, while the estimates of Mgyq. and Mag;.
are given in green and red, respectively.
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in Mgq, (green) and Mag;. (red) for a given dataset in Scenario 2. The histograms
display the sample-based posteriors of Mgg.
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Chapter 6

Simulation Study

In Chapter [5] we demonstrated that the numerical approach can be used to approx-
imate the inference of the sample-based approach. Additionally, the numerical appr-
oach is fast and its application is not restricted to scenarios with limited effect
of jittering. Given these qualities, we continue with the numerical approach in
this chapter, and compare Mjgq; and Mgq. under varying jittering scales and with
strong covariates. Additionally, we want to explore how the jittering schemes can
be evaluated with respect to some measure of privacy protection, so that the choice
of scheme can be properly justified. We proceed by describing the setup of the
simulation study in Section [6.1] Results from the study are presented in Section
[6.2] Lastly, we explore how privacy protection can be evaluated in Section [6.3]

6.1 Simulation Setup

First, we describe the setup which is fixed across simulation scenarios. We simulate
observations from the geostatistical model described in Section on the same
rectangular domain D as described in Section [5.1] The true locations are sampled
uniformly on D, before jittering is applied. We simulate n = 1000 observations in
cach dataset, because DHS datasets are typically of this magnitude (in clusters). We
set the spatial range to 20% of the domain width, namely ps = 160, while taking
03 =1 and 0§ = 0.1. That is, we want the contribution of the spatial field to the
response to most likely be in the range +2, and the variance of the measurement
error to be 10% of the marginal variance of the spatial field. Furthermore, we use
the full set of covariates presented in Table [6.1] which are displayed in Figure [6.1}
Then, the vector of covariate coefficients is given by

B = (M, 5Popc, BElevs Bpistw /BDistR)T-

All covariates have equal strength, i.e., 3 = B(1,1,1,1,1)T, where we set 3 = 8,
which gives covariates that account for 68% of the variation in the response according
to the calculation procedure described in Section[5.1} That is, we consider a situation
wherein the covariates explain the majority of the variation in the response, which
is motivated by the results of Totland (2022), who finds that the covariates should
explain more than 50% of the variation for the jittering to have a deciding impact
on inference, while very strong covariates explaining ~ 80% of the variation in the
response could lead to stability issues in the numerical approach. We use the same
priors as described at the end of Section 5.1}, for the same reasons as presented there.
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Figure 6.1: Rasters of the spatial covariates used in the simulation study, plotted
along with histograms of their pixel values. The first row displays PopC, the second
row displays Elev, the third displays DistW, and the third row displays DistR. The
red rectangles indicate the areas used in the simulation study.
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Covariate ‘ Description ‘ Source

PopC Min-max sc‘aled log(1 4+ x) transformation of Lok
the population count.
Min-max scaled log(1 + x) transformation of

Elev terrain elevation once negative values are set | Link
to 0.

DistW Mln—max scgled log(1 4+ ) transformation of Cink
distance to inland water.

DistR Mln—max. scaled distance to major road Link
Intersections.

Table 6.1: Description of covariates used throughout the text. All covariates are
min-max scaled to be between 0 and 1. A link to the source is available in the
digital version of this text.

To study and compare how different models for positional uncertainty impact
the inference with Mag;. and Mg, we consider both disk and donut jittering on a
moderate and substantial jittering scale. Specifically, we consider disk jittering with
(Ry1, Rs) € {(0,3),(0,9)} and donut jittering with (Ry, Re) € {(1,3),(3,9)}. That
is, we let Ry = Ry/3 for donut jittering. By comparison, the geomasking strategy
of the 2018 Nigeria DHS (NDHS2018) dataset (which is closely described in Section
uses disk jittering with Ry, = 2 for locations classified as urban, and Ry = 5
locations classified as rural, with a 1% chance of rural clusters being displaced up
to 10 km. With this in mind, we argue that the choice of Ry = 3 adequately
represents the case of moderate jittering, while Ry = 9 adequately represents the
case of substantial jittering for the spatial scale considered here.

6.2 Results

We simulated 50 datasets with the setup described in Section [6.1] and applied all
four jittering schemes to each dataset, giving 50 x 4 = 200 datasets with positional
uncertainty. Then, we estimated Mgy and Mag;, with each of the 200 jittered
datasets. In total, this amounted to estimating 200 x 2 = 400 models, which took
around 26 hours in total. Estimating Mjug; took 4.5 minutes on average, while
estimating Mgq. took 8.3 seconds on average.

6.2.1 Parameter Estimates

To evaluate Magq;. and Mggq. with respect to parameter estimation, we consider both
the relative bias, (é —0)/0 and the absolute bias, 6 — 0, where 0 is the posterior mean
for covariate coefficients and MMAP estimates for ps, 03 and o%. Specifically, the
median relative bias corresponding to ps, 02 and o% and the median absolute bias
corresponding to the elements of 3 are reported in Table for both models under
all jittering schemes. Additionally, Figure displays the variation in absolute
bias across datasets in Mgyq. and Myg;. for ps, o2 and 0% and fgje, under the four
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Median Bias
M agj. Msiq.
Scheme Disk Donut Disk Donut
Ry 3 9 3 9 3 9 3 9
0s —0.5% —-34% —4.3% 0.7% -3.6% —-14.7% —-7.6% —5.8%
og -3.5% —75% —-5.9% -82% —-3.9% 0.3% —2.2% 7.3%
01%1 4.3%  34.5% 15.5% 61.1% 135.9%  342.5% 184.7% 443.6%
" 0.52 0.32 0.27 0.51 1.17 1.58 1.34 2.64
5Popc —0.15 —1.08 —0.53 —1.54 —2.19 —-3.59 —2.62 —5.27
BElev —0.75 —0.09 —0.24 —0.16 —1.08 —0.93 —1.16 —2.19
BDistR —0.19 —0.47 —0.13 —0.56 —0.63 —1.10 —-0.71 —1.68
BDistw 0.40 —0.42 0.17 —0.49 0.16 —1.15 —0.15 —1.38

Table 6.2: The median relative bias (in percent) corresponding to estimates of ps,
o2 and 0% and the median absolute bias corresponding to the elements of 8 in Mag;
and Mgq. for all jittering schemes.

jittering schemes.

The cross-dataset biases of the spatial parameters, ps and o2, are respectively
displayed in Figures and [6.2D] which show that the spread and the median bias
are similar for both models under all jittering schemes. However, we do observe from
Table that the spatial range is always underestimated in Mgy, with more bias
than in Mg;. with respect to the median. This is in line with our expectations from
the theory discussed in Section [3.3] and we see that the effect is amplified with more
jittering (Ry = 9). Nonetheless, the difference may not be of practical importance.
On the other hand, Table|6.2| and Figure[6.2¢ show a striking difference between the
models in the bias corresponding to 0%, where Myg; has substantially less biased
estimates than Mgyq.. For example, the median bias in UI%I is almost 10 times larger
in Mgq. when compared to Mug;. under disk jittering with Ry = 9. This result also
agrees with our expectations from the theory discussed in Section (3.3

For fglv, whose bias across datasets is plotted in Figure Mg, clearly
exhibits superior performance compared to Mgy, across all jittering schemes, where
the difference increases with more jittering (Ry = 9). The biases corresponding
to the other elements of 3 are displayed in Figure [E.I, wherein we see the same
pattern as for Pgey, except for the estimates of fpicw when Ry, = 3, which are
less biased in Mgq, with respect to the absolute value of the median. We observe
that both models tend to underestimate the covariate coefficients (excluding the
intercept), where Mgq. underestimates the coefficients more strongly. This suggests
that when jittering is disregarded, it results in more attenuated estimates of the
covariate coefficients, and that using Mq;. can help mitigate the attenuation. This
result aligns with the findings of Totland| (2022) and Altay et al. (2022b).

Importantly, some outliers have been removed in the bias plots of the covariate
coefficient estimates in Mg; to make the figures interpretable. Specifically, two
outliers have been removed for donut jittering with (Ry, R2) = (3,9) and one for
disk jittering with (R, Ry) = (0,9). We delay the discussion of these outliers to
Chapter [§]
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Median Score
M pg;. Mgia.

Scheme Disk Donut Disk Donut
Ry 3 9 3 9 3 9 3 9

CRPS | 0.266 0.282 0.266 0.286 0.281 0.315 0.285 0.344
RMSE | 0.458 0.491 0.461 0.503 0.490 0.553 0.500 0.613

Table 6.3: The median CRPS and prediction RMSE of Myq;. and Mgy, for all
jittering schemes.

6.2.2 Predictions

We evaluate the predictive power of Mgyq. and Magj by drawing samples of the
posterior latent process as described in Section [£.2.2] at a set of regularly spaced
points over the domain, D. The samples are used to calculate CRPS and prediction
RMSE. Table shows that the median CRPS is lower for Myq;. for all jittering
schemes, where the difference between the models is largest for donut jittering with
Ry =9, where the median CRPS is 17% lower for Mg relative to the median
CRPS of Mgyq.. The variation in CRPS across datasets for Mgyq. and Mag;. are
displayed in a boxplot in Figure [6.3a], which shows superior performance for Mag;..

We create point predictions by taking the mean over posterior samples of the
latent process, and calculate the prediction RMSE of the models. Table [6.3| shows
that the median prediction RMSE is lower for M g;. for all jittering schemes, where
the difference between the models is largest for donut jittering with Ry = 9, where
the median RMSE is 18% lower for Mag; relative to the median RMSE of Mgq..
The variation in prediction RMSE across datasets is illustrated in Figure [6.3b| as a
boxplot, which shows that Mg;. outperforms Mgq.. For both prediction RMSE and
CRPS, the difference between the models increases with more jittering (Ry = 9),
and the differences are slightly larger under donut jittering compared to under disk
jittering.

We underscore that some outliers have been removed for Mg in Figure
to make the plot interpretable. For both CRPS and prediction RMSE, one outlier
was removed for donut jittering with (R, Ry) = (1, 3), two were removed for donut
jittering with (Ry, R2) = (3,9), three for disk jittering with (Ry, R2) = (0, 3) and six
for disk jittering with (Ry, R2) = (1, 3), which amounts to 12 outliers in total. That
is, 12/200 = 6% of the simulated datasets resulted in outliers for Magq;. Based on
these numbers, more outliers occur when the jittering scale increases from Ry = 3
to Ry = 9, and more outliers occur for disk jittering than for donut jittering. We
delay the discussion of these outliers to Chapter [§|

6.3 Evaluating Privacy Protection

The results of the simulation study in Section demonstrate how jittering may
lead to erroneous inference if ignored. Furthermore, we observe that the impact of
jittering depends on the specific jittering scheme, where, unsurprisingly, increasing
the jittering scale increases the negative impact on inference, epsecially when it is
ignored. Therefore, the jittering scheme, or more broadly, the geomasking strategy,
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Figure 6.3: Predictive measures of Mag;. and Mg, where (a) displays the CRPS
and (b) displays the prediction RMSE under all jittering schemes in the simulation
study.

should be chosen with care in a specific application, where privacy protection should
be weighted against the scale of the masking. However, to our knowledge, there
exists no widely-agreed-upon approach to compare different geomasking strategies
with respect to privacy protection, at least not when the geomasking strategy is
known. For this reason, we explore some possible approaches for evaluating and
comparing the privacy protection of donut and disk jittering schemes.

6.3.1 Approximating the Complete Posteriors

The k-anonymity metric has been used to evaluate privacy protection of geomasking
strategies (Hampton et al., 2010; |Allshouse et al., |2010), but as discussed in Section
3.2 this metric is unsuitable in the situation we consider, where the positional error
model is known. In stead, we try to evaluate the privacy protection of different
jittering schemes by considering the marginal posterior of each true location, which
we refer to as the complete posterior. For ¢« = 1,...,n, the complete posterior of a
true location is given by

w(sily,s1,...,8,,0) = /W(sf,z|y,sl,...,sn,0)dz
:/W(sﬂy,sl,...,sn,O,z)ﬂ(z]y,sl,...,sn,H)dz

W(S*,y, S1,--+, Snaea Z)
— 2 n;e d 6.1
/ { m(y,81,...,8n,0,2) m(zly, s1,...,8,,0)dz (6.1)

To simplify the fraction in the square brackets in the integrand of (6.1]), we use the
definition of conditional probability in the numerator and the denominator, and the

dependence relations among the model components, which are illustrated in Figure
4.2 This gives
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(s, Y,81,...,80,0,2)  7(y,s1,...,8,]0,2,5])7(2|0)7(0)7(s])
(Y, 81,...,8,,0,2) 7(y, s1,...,8,|0, 2)7(2]0)7(0) '

(6.2)

Furthermore, we assume as before that the observation pairs (y;, s;), i = 1,...,n,
are conditionally independent given 6, z. We assume that the same is true when we
additionally condition on s}, and that 7(y;, s,|60, 2, s}) = 7(y;, 5;|0, z) when i # j.
This is reasonable, because the jittering happens independently for each observation
and one true location gives no information about any other observed or true location
other than its observed counterpart. Thus, the right hand side of Equation ((6.2)
can be further simplified as

(Y, 81,...,8,)0,2,87)n(s]) (i, sils7, 0, 2)m(s7) - 1,2 (v, 8410, 2)
7(y,S1,...,8,]0, 2) [Tj-, 7(y), 510, 2)
m(yils;, 0, z)m(si|s7)m(s])

T slee) (63)

where 7(y;, si|z,0) can be approximated with the numerical integration scheme
described in Section . Now, we insert the result in the last line of into
the square brackets in the integrand of and use the fact that 7(s}) is constant
over D to obtain

i >‘k7 07
sl 5000) s n(slst) [ | TS ntaly s, 0)dz (60
The integral in Equation (/6.4]) can be evaluated with Monte Carlo integration, where

we sample from the EB posterior of the random effects as described in Section [4.2.2]
Thus, the complete posterior of a true location can be approximated by

m(yi|st, 0, 2U )

J
* 1
ﬂ-(si|y7sl7-"73n70) C-r SZ|S jz

= (yi, 8il219),0)°

where C' is a normalizing constant and J is the number of samples used in the
Monte Carlo integration. To calculate the complete posterior (approximately),
we set @ = 5, i.e., the MMAP estimates from Mygy;.. The complete posterior is
approximated over a square grid, on which we compare it to the partial posterior,
given by m(s}|s;), where we only condition on the corresponding observed location.
That is, we compare 7(sf|y, s1,..., 8, 0) to 7(sf|s;).

The complete and partial posterior densities are displayed for one observation in
Figure[6.4 for disk jittering with (Ry, R2) = (0, 3) and donut jittering with (Ry, Ry) =
(1,3). For both of these jittering schemes, we simulate 10 datasets according to
the setup described in Section and calculate the complete posterior of all true
locations in each datasets. The results of this simulation are used in the following
section.
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Figure 6.4: Panel (a) and (c) display the The distribution of a true location cond-
itional on the observed locations for Ry = 0 and R; = 1, respectively. In panels
(b) and (d), we additionally condition on the observations and parameters. The
red point in each plot shows the true location, s}, while the yellow point shows the
expected true location, s},
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Figure 6.5: Violin plot of the distance-based metric across datasets for disk jittering
(R; = 0) and donut jittering (R = 1).

6.3.2 Investigating Two Metrics

To evaluate the privacy protection of the two jittering schemes, we consider the
expectation of the partial and complete posterior for a given true location. For
the partial posterior, E[s}|s;] = s;, since the distribution is symmetric around the
observed location. For the complete posterior, we numerically calculate

= E[s]|y, s1,..., S, 0]

from the approximated complete posterior. Figures [6.4h] and display the
expected true location of the complete posterior (yellow point) for one observation.
Further, we consider the distance from these posterior expectations to the unknown
true location. That is, we compare ||si — s?|| and ||s; — s}||. For this purpose we
consider the median of the fraction

Is7 — si
s =5l =1,...,n, (6.5)
over all true locations, which we refer to as the distance-based metric. Figure [6.5
displays the distance-based metric across datasets for the two jittering schemes.
Based on this plot, we learn more about the unknown true location under the donut
jittering scheme than under the disk jittering scheme, with respect to the distance-
based metric. However, we note that fairly little is learned: under the donut jittering
scheme, Figure shows that the expectation of the complete posterior is only
around 3% closer to the unknown true location than the expectation of the partial
posterior, with respect to the median. However, the complete posteriors may have
multiple local areas with higher mass that are far apart, as Figure illustrates.
This may render the distance-based metric unsuitable to accurately evaluate privacy
protection, since it only considers the global (average) behaviour of the complete
posteriors.

As an alternative approach to evaluate the privacy protection of jittering schemes,
we calculate the KLD of the complete posterior, p(s}) = 7(s}|y, s1,. .., S, 0), from
the partial posterior ¢(s}) = 7(s}|s;), which we approximate as follows,
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* .

Dty )= [ ptetytos (25 ) st = - s 1o (425 ) s,

i Jj€G; Y

where G; is an index set corresponding to a regular grid of square cells over the
support of 7(s;|s}), sj; is the center point of the j'th cell in the grid and Asj; is
the area of the j’th cell in the grid. The KLD can be interpreted as the amount
of information lost when using ¢ to approximate p (Burnham and Anderson, 2002,
p. 51). Thus, a positive KLD indicates that information has been gained about
the unknown true locations when we transition from the partial to the complete
posterior. For a given dataset, we consider the average KLD over all true locations,
Dxi.. Across the 10 simulated datasets, we obtain that Dyp, is 0.057 on average for
disk jittering and 0.045 on average for donut jittering. That is, we obtain that, on
average, Dy, is 27% higher for the disk jittering scheme relative to donut jittering
scheme. This could indicate that more is learned about the unknown true locations
under the disk jittering scheme, which is in contrast to the findings with the distance-
based metric, for which donut jittering performed worse.

Using KLD to directly compare jittering schemes in the sense described above
may be unreasonable, because we consider the KLD from different distributions, i.e.,
the distribution ¢ differs between the jittering schemes. Nonetheless, the disagree-
ment between the distance-based and the KLD-based metric may suggest that more
sophisticated methods are needed to adequately compare the privacy protection
provided by different jittering schemes.
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Chapter 7

Case Study

The practical application of geomasking in DHS data is part of the main motivation
for studying positional uncertainty in the context of geostatistical modeling. Prev-
ious work support the use of the numerical approach to adjust for positional un-
certainty in DHS data (Altay et al., [2022a,b; |Totland, 2022). Our results speak for
the same. For example, the simulation study in Chapter [6] which considered similar
jittering scales to those employed in many DHS datasets, demonstrated that failing
to adjust for jittering may lead to more attenuated estimates of covariate coeff-
icients and a substantial underestimation of the nugget variance. In this chapter,
we therefore demonstrate a practical use case for the numerical approach by applying
it to geomasked DHS data in a study of vaccination coverage in Nigeria. The data
is described in Section before we present the model and results in Section [7.2]

7.1 Data Description

We consider the NDHS2018 dataset, and model the vaccination coverage of the first
dose of measles-containing-vaccine (MCV1) among children under 5 years of age.
With its estimated 223 million residents (UN, Department of Economic and Social
Affairs, 2022), Nigeria has one of the highest measles burdens in the world (Sato
et al.,|2022), and collection of data combined with modeling of key indicators such as
vaccination coverage can be crucial for effectively designing policies and distributing
vaccination resources to combat the spread of the illness. Fuglstad et al.| (2022) also
analyse MCV1 in Nigeria in a spatial statistics context, and focus on how complex
survey designs can be better utilized in model-based approaches.

The NDHS2018 dataset was sampled in tow stages. First, clusters consisting
of multiple households were sampled, before a fixed number of 30 households were
sampled for each selected cluster. Fieldwork was completed for 1389 of the sampled
clusters (National Population Commission and ICF}, 2019). We model MCV1 at the
cluster level, and the locations of the 1379 clusters that were eligible for analysis are
displayed in Figure[7.1] The reported cluster locations contain positional uncertainty
from geomasking (Burgert et al., 2013). The geomasking strategy consists of a
combination of different disk jittering schemes. Specifically, clusters classified as
urban are disk jittered with an outer radius of Ry = 2 (km), while clusters classified
as rural are displaced up to 5 km (Ry = 5), and have a 1% chance of being displaced
up to 10 km (R, = 10). Additionally, the jittered locations are restricted to lie
within the same administrative region as their true counterparts. For this dataset,
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Figure 7.1: The borders of the 774 mainland admin2 regions in Nigeria. The red
points show the locations of clusters used to study MCV1.

the second administrative level is used, which we refer to as the admin2 level. That
is, a jittered location, s is restricted to lie within the same admin2 region as its
corresponding unknown true location, s*. The admin2 level of Nigeria is divided
into 774 regions, whose boundaries are displayed in Figure We use the shape
file of the admin2 level boundaries which is provided by GADM]| (2022).

To describe the geomasking strategy mathematically, recall that sj,...,s; € D
denote the unknown true locations, while sy,...,s, € D denote the corresponding
jittered locations, which we observe. Let Urb|i] € {U, R} indicate whether location
s; is urban (U) or rural (R). Then, the positional uncertainty is modeled indep-
endently for each location as

si|s; ~ muwp(sils;), i=1...n,
where urban locations are geomasked with disk jittering with Ry = 2,

I(A(s,) = A(s}) - I(d(si, 57) < 2)

7

d(sia S;k) ’

7TU(SZ‘|S:) X Urb[z] =U.

Here, A(s) is the admin2 region corresponding to location s and d(s, s*) is the
distance in kilometers between locations s and s*. Rural clusters, on the other
hand, are geomasked with a “mixture” of two disk jittering schemes,

I(A(s;) = A(s})) - 1(d(s;, 87) < DY)
d(s;, s}) ’

i

TrR(Si|8}) x Urb[i] = R,

where the Dg)’s are i.i.d. random variables taking the value 5 with a probability
of 99% and the value 10 with a probability of 1%. A technical description of the
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Figure 7.2: (a) Predictions of MCV1 of Mag;. (Pred.) and (b) corresponding CVs.
(c) Ratios (Adj./Std.) of point predictions and (d) ratios (Adj./Std.) of CVs for
Mgy, and Mggq.

integration scheme which is used for rural clusters can be found in Section E of the
Appendices of |Altay et al|(2022a).

7.2 Modeling Vaccination Coverage

7.2.1 Model Description

We model MCV1 with the same latent and parameter layer (excluding the nugget
effect) as in the model described in Section but, to study prevalence, we use a
binomial observation likelihood and a logit link, such that

Yi|ri, n; ~ Binomial (n;, 7;),  8;|8] ~ Tuwp(8i]s]),

rils; =logit ' (n(s})), s; €D, i=1,...n,

7

where n; is the number of children in cluster ¢, r; is the risk in cluster ¢ and D
denotes the geographical area of Nigeria in the projected coordinate system given
by the “Minna / Nigeria East Belt” projection. Furthermore, we use the same
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| Mag;. Ms;a.
Parameter ‘ Estimate 95% CI Estimate 95% CI
s 84.95 - 77.85 -
o? 0.69 - 0.75 -
m —0.97 (—1.56,—0.37) —0.91 (—1.49,-0.34)
Bpopc 1.40 (1.08,1.72) 1.12 (0.82,1.40)
Blev 0.27  (—0.55,1.09) 0.27  (—0.52,1.05)
Boistw 0.004  (—0.52,0.52) —0.01  (—0.53,0.50)
Bpistr —0.74 (—1.34,-0.13) —0.90 (—1.50,—0.29)

Table 7.1: The parameter estimates of Mag;. and Mgq. with 95% credible intervals
(Cls) for the covariate coefficients.

covariates as in the simulation study in Chapter [6] which are described in Table
and displayed in Figure [0.1

We use PC priors on the spatial field given by P(ps < 240) = 0.5 and P(og >
1) = 0.5, which are respectively chosen as such because 20% of Nigeria’s width at its
widest (from west to east) is approximately 240 km, and we do not expect the spatial
field to contribute with much more than £2 to the latent process. Furthermore, we
let B ~ Ny(0,251,), because we expect the contribution from the min-max scaled
covariates to the latent process to be within the range £10.

7.2.2 Predictions and Parameter Estimates

Preparing input and estimating both Mgy and Mag;. took around 19 minutes in
total, where the estimation of Mg4. took half a minute and the estimation of Mag;.
took around 14 minutes. The predictions of MCV1 for M,gq;., i.e., point predictions
of the transformed latent process, logitfl(n), at a set of regularly spaced locations
over Nigeria are displayed in Figure along with corresponding coefficients of
variation (CVs) in Figure . Corresponding figures for Mgq. are not shown,
because they are very similar visually. Additionally, Figure displays the ratio
(Adj./Std.) of point predictions, showing that the models give very similar predict-
ions. Figure displays the ratio of CVs (Adj./Std.), which reveals that Mgq.
generally has larger uncertainty in the predictions.

The MMAP estimates of the spatial parameters, along with point estimates and
credible intervals for the covariate coefficients are given in Table for both Mag;.
and Mg;q.. The table shows that the estimates of ps and o3 are quite similar, though
Mg;. gives a higher range than Mg, which could indicate that spatial correlation
is lost due to jittering when it is not adjusted for. The estimates and credible
intervals of B3 vary markedly between the models. For both models, only Spo,c and
Ppistr are considered significantly different from 0 at the 5% level (excluding the
intercept), because their credible intervals do not contain 0. The largest covariate
(in absolute value) is PopC, which has a point estimate that is 25% larger in Mag;.
relative to the estimate in Mgiq.. Based on the findings in the simulation study,
we interpret this difference as extra attenuation of the covariate coefficient estimate
due to ignoring jittering in Mgq..
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Chapter 8

Discussion

Section presented the existing approaches to account for positional uncertainty
in geostatistical modeling, prior to the numerical approach. The presentation high-
lighted the subtle difference between CP and FP models for positional error, and
made clear the need for a computationally efficient and flexible approach to adjust
for positional error. Section presented approaches to specifically account for
positional uncertainty in the spatial covariates, which may be the most important
concern in this setting as illustrated by Altay et al.| (2022b)). Future work should
investigate this topic further for various jittering scales and observation likelihoods.

The numerical approach, described in Section [4.2] was extended to handle donut
jittering by deriving a new expression for the integration weights and implementing
it in code. Inference with the numerical approach is based on several approximations,
such as Laplace approximations in TMB, the approximation of the likelihood with
numerical integration and treating the posterior of the random effect as a multivariate
Gaussian distribution. This motivated an investigation of its accuracy by using a
sample-based method.

A sample-based approach to inference was constructed and implemented as descr-
ibed in Section .3l We quickly discovered that the main challenge in this setting
was to efficiently sample the unknown true locations. This set restrictions on the
the number of observations, the spatial range, and the outer and inner jittering
radii which we were able to consider in practice. In Chapter [5 we therefore selected
two specific scenarios for the investigation, one with moderate disk jittering and the
other with moderate donut jittering. Acquiring over 100 ESS of the unknown true
locations in these scenarios still necessitated nearly 20, 000 iterations, taking around
20 hours to complete. The investigation demonstrated that the numerical approach
may effectively approximate exact inference, and that adjusting for jittering may
lead to more accurate inference in terms of the posterior distributions of covariate
coefficients, less biased point estimates of the nugget variance and superior predictive
measures.

Because of the practical restrictions on the sample-based approach, we continued
with the numerical approach to study how moderate and substantial jittering impact
inference in a simulation study in Chapter [0l The results were similar for disk and
donut jittering and aligned with previous work on DHS data. More jittering, in
terms of a larger outer radius, generally gave rise to stronger attenuation in the
point estimates of the covariate coefficients in the standard and adjusted model,
with considerably more attenuated estimates in the standard model. Addition-
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ally, the nugget variance was substantially overestimated in the standard model,
which was expected from the theory described in Section [3.3] For example, under
substantial donut jittering, the median bias was nearly 10 times greater in the
standard model than in the adjusted model. The spatial range was more biased and
always underestimated in the standard model with respect to the median, which
also agrees with the expectations from theory. The predictive measures were, with
the exception of some outlier values, superior for the adjusted model. For example,
under substantial donut jittering, the median CRPS was found to be 17% lower
and the median prediction RMSE was found to be 18% lower when jittering was
adjusted for, relative to ignored.

In the simulation study, certain outlier values for the estimated covariate coeff-
icients and the predictive measures were removed for the adjusted model. The
occurrence of these outliers can be attributed to large estimated uncertainty in the
covariate coefficients for certain datasets. The uncertainty is estimated with the
Hessian of the likelihood which TMB uses in its optimization, implying that the
outliers may arise from a flat likelihood surface, leading to a Hessian close to a
zero matrix. It is plausible that the exact posteriors of the covariate coefficients
exhibit a flat distribution, where multiple values are nearly equally probable. Such
scenarios represent a potential problem for the numerical approach, as it could make
the optimization unstable. Exploring the exact posteriors using the sample-based
approach could have provided valuable insights on this problem, but we were not
able to practically sample the unknown true locations with the setup considered in
the simulation study. Nevertheless, we believe that for a given dataset, numerical
instabilities such as these outliers may be avoided in many cases by increasing the
resolution of the mesh or adjusting priors.

Future work is needed to construct an efficient sampler for the unknown true
locations when the impact of jittering is substantial, e.g., due to a large jittering
scale or strong covariates. We were not able to investigate how the exact posteriors
behave in such scenarios, which is important to assess the suitability of the numerical
approach in, e.g., the context of DHS data. We therefore encourage more work
on developing an efficient sampler for the unknown true locations. Additionally,
a natural line of investigation is to compare the inference of the sample-based
approach, which uses the SPDE approach to approximate the spatial field, to the
inference of a sampler which uses the exact geostatistical model.

We explored how privacy protection can be evaluated by approximating the
full posterior of the unknown true locations with Monte Carlo integration and the
integration procedure employed in the numerical approach. To evaluate privacy
protection, we considered a distance-based and a KLD-based metric. The distance-
based metric may not capture the important local behaviour of the full posterior,
while it is unclear how the KLD-based metric should be calibrated in order to fairly
compare the privacy protection of different jittering schemes. Thus, we encourage
more work on this issue, so that jittering schemes employed for geomasking purposes
can be justified based on a metric measuring privacy protection.

Based on our results from the investigation with the sample-based approach and
the simulation study, in combination with findings of previous work (Altay et al.)
2022alb; Totland|, [2022), we recommend that the numerical approach is used to
adjust for jittering in geostatistical analyses of DHS data and in other applications
with positional uncertainty of a similar spatial scale when there are ~ 103 obs-
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ervations and raster-based covariates are used. Even if this is not the case, adjusting
for jittering is fast and easy to apply for arbitrary geographies, as we demonstrated in
the case study of vaccination coverage in Chapter[7] Thus, even if the impact of pos-
itional uncertainty is believed to be negligible, the numerical approach may be used
to check if accounting for it leads to considerably different inference. Furthermore,
an R-package has recently been developed (Altay et al., 2023), which makes the
numerical approach with adjustment for positional uncertainty readily available,
minimizing the amount of code and technical knowledge required from the user.

For future lines of work, the sensitivity of inference to the number of primary
and secondary points in the integration scheme should be investigated, as this
could substantially reduce computation times by reducing the number of required
operations and giving a sparser Hessian in the optimization routine. Importantly,
this needs to be investigated in relation to the smoothness of covariates, as this is
likely to have a deciding impact on the adequate number of integration points per
area. Another line of future work is to extend the numerical approach to space-time
models. DHS datasets are typically sampled at regular time intervals, and utilizing
the temporal structure of the data could be valuable for forecasting the development
of, e.g., health indicators.
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Appendices

A Derivation of Variogram under Geomasking

Here, we derive the expression for E [p(ufj) | u;;] presented in Equation (3.4). For
case of notation, let ¢ = ps/v/8. We use a change of variables, and define

_ ¢ . \/460% +¢?
Uij = —F——, Ujj =~
T4+ 2 ! ¢

Note that a};u;; = uju;. Then,

B [o(uf;) | uy] = / " puty) - g ), (A1)

> (U;‘kj>2 (u;'kj)Q—'_uzzj ;kg Uy Wij
_ _ ) Y E— 1, du
A e R e 20 L

where [ is the modified Bessel function of the first kind, order zero. Here, we have
inserted the Gaussian correlation function and the pdf of a Rice(u;;, V/26), whose
expression can be found in Appendix A of Fronterre et al. (2018)). Continuing, we
perform the change of variables in (A.1)), which gives

* ~ o ( ) +U N: U U'L] ~ %
Bl v :C'/o exp{_4—52} 292 1 ( 207 >d e G2

where

c ¢? u 1 u;
T a2 P U e 4 T 11 P U A e
where = §/¢. The integral in (A.2)) integrates the pdf of a Rice(a;;, 26%) distribut-
ion over its support, which evaluates to one. Thus,

* !
B () i) = 3z oxp {_¢2(1 +j4r2) } '

B Derivation of Integration Weights under Donut
Jittering

We derive an expression for the integration Welghts under donut jittering. For
generality, we allow the inner donut radius, R1 > 0, and the outer donut radius,
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Réi) > Rg), to vary between observations, although we treat these as common
for all observations elsewhere in the text. The integration weights depend on the
probability mass of the donut jittering distribution within their corresponding inte-
gration area. Therefore, first, we define the area of the ijk-th integration point
as

. T .
Ak = {8i + (rcosa,rsina)” : ri_1) <7 <71y, Gij-1) < a < Gkt

where ;) = Rgi) and ;i) = Réi), and we let L; = Réi)—Rgi). We take the integration
area boundaries as equispaced,

20 (k—1)+;~, jmod2=1,
aijk — 2;] (k i

1), otherwise,
mij

where % intersperses the integration points for every other ring based on m;;.
Next, we "determine the radii ri; so the integration weights are equal for each of the
integration points. Specifically, for the outer-most ring, since the density 7(s;|s}) is
uniform in radial coordinates on (a,r) € [0, 27| x [0, L;], we have

i i (i) —
2m L QW(RQ) - Tz‘(R(i>—1)) R m;pe) + R( ZB:' 1 ! My 0
= — TZ'(R(i)_l) — .

R(® - L RG)
> ji—1 Mij iR > ji—1 Mij

Then, one can show, e.g., by induction, that this leads to

R(’L ZR() Z]/ +R Z]/ 1m”

J+

R(®)
> jrm1 Mg

Tij =

The integration weights are given by

Tig — Ti(-1) Gigk — Fij(k-1)

A
ik Lz 2T

C Veritying the MCMC Algorithm Implementation
with INLA

Implementing MCMC samplers often requires a moderate amount of programming,
and it can be challenging to validate the programmed algorithm, since the true
posteriors are, naturally, not available analytically. To verify the implementation
of the MCMC sampler described in Section [.3] we used the R-package INLA to
estimate marginal posteriors of the model parameters when there is no positional
uncertainty.
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Supplementary Figures to Chapter 5
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Figure C.1: Marginal posteriors of INLA (red) and the corresponding sample-
distributions of the MCMC algorithm (grey). The true values used to simulate
the data are shown as blue vertical lines.

We considered the geostatistical model given by with only an intercept,
B = 1, and otherwise the same parameters and domain as that in Scenario 2 in
Chapter [f] The MCMC algorithm was run for 15,000 iterations and 1000 burn-in
samples were used. Figure displays the marginal parameter posteriors produced
by INLA along with the corresponding sample-distributions MCMC algorithm. We
observe that the histograms of the MCMC algorithm match the marginal posteriors
of INLA, which strengthens our confidence in that the implementation of the MCMC
algorithm in the sample-based approach is correct.

D Supplementary Figures to Chapter 5

D.1 Scenario 1

Figure displays trace-plots for log k, log7, logoyn and the first coordinate of
a true location, s* = (s}, s3)" for one dataset used in Scenario 1. The trace-plot
in Figure of the true coordinate illustrates poor mixing, which makes long
chains necessary in order to achieve accurate posteriors. Trace-plots for the other
true coordinates were similar, and are therefore not shown. Nonetheless, the trace-
plots do not give any evidence that the chain has not converged, and 1000 burn-in
samples seems to be more than enough. We do not show trace-plots for more
datasets, because they exhibit very similar behaviour.

Figure displays the cross-dataset biases of fistw, Opistr and Jg in Scenario 1,
for which there are no large difference between Mgiq., Mag;. and Mgg. Figure
displays the posterior distributions of Bpisw and Bpigr for Magj.,, Mgiq. and Mgp
for a given dataset, where we, as expected, observe that there is little difference
between the models.
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Figure D.1: Trace-plots from the MCMC algorithm for one dataset in Scenario 1
for (a) logk, (b) log T, (¢) logon and (d) the first coordinate of a true location, s3.
The red horizontal lines indicate the true values used to simulate the dataset.
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Figure D.2: Cross-dataset biases of point estimates of (a,b) covariate coefficient

estimates and (c) the spatial marginal variance in Mag;., Mgq. and Mgp in Scenario
1.
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Figure D.3: The estimated posterior distribution for two of the covariate coefficients

in Mgq, (green) and Mag;. (red) for a given dataset in Scenario 1. The histograms
display the sample-based posteriors of Mgg.

77



Bibliography

I
&
o

i W Inp ‘U“VWW LINA M |

-5.0

log(k)

‘.\\ Mh“l Wl L\m H|“‘\| fll i

-5.5

-6.0

0 5000 10000 15000 20000 0 5000 10000 15000 20000
Iteration Iteration

(a) logk (b) log T

log(on)

H‘ ‘\}\ u‘\‘ ‘M‘\ [l ‘\MH‘“‘ [ \\‘ i I’ B

0 5000 10000 15000 20000 0 5000 10000 15000 20000
Iteration Iteration

(c) logon (d) s7

Figure D.4: Trace-plots from the MCMC algorithm for one dataset in Scenario 2
for (a) logk, (b) log T, (c) logon and (d) the first coordinate of a true location, s3.
The red horizontal lines indicate the true values used to simulate the dataset.

D.2 Scenario 2

Figure displays trace-plots for log k, log 7, log on and the first coordinate of one
true location, s* = (s},s5)T for one dataset used in Scenario 2. The trace-plot in
Figure [D.4d| of the true coordinate illustrates poor mixing, which makes long chains
necessary in order to achieve accurate posteriors. Trace-plots for the other true
coordinates were similar, and are therefore not shown. The trace-plots do not give
any evidence that the chain has not converged, and 1000 burn-in samples appears
to be more than enough. We do not show trace-plots for more datasets, because
they display very similar behaviour.

Figure displays the cross-dataset biases of [Sisww, Opistr and ag in Scenario
2, for which there are no large difference between Mgq., Magj. and Mgg. Figure
displays the posterior distributions of fpisew and Bpistr for Mgia,, Mag;. and
Mgg for a given dataset, where we observe that there is little difference between the
models.
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Figure D.5: Cross-dataset biases of point estimates of (a,b) covariate coefficient

estimates and (c) spatial marginal variance for Mgq, Mag;. and Mgp in Scenario
2.
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Figure D.6: The estimated posterior distribution for two of the covariate coefficients
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given by (a) u, (b) Bpistr, (¢) Bpistw and (d) Bpopc, under all jittering schemes in
the simulation study.

E Supplementary Figures to Chapter 6

Figure displays the cross-dataset bias corresponding to the covariate coefficient
in Mgqj. and Mgyq, that were not shown in the simulation study in Chapter @ With
the exception of fpitw when Ry = 3, we observe that the covariate coefficients
(excluding the intercept) are underestimated, and more so in Mgy than in Mag;..
This effect is amplified for increased jittering (Rs = 9).
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