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Wiz, 1 HRBOY 7% 7)) v 7 OFHE
AR ERES NS, 2F D, ZOREED, K
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AT — ¥ 125.1.2 TR L 72Kl & 584 &
T, RiMEx &8Il ebki L 7—%
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A New Multivariate-type Ratio Imputation Model by
Propensity Score Matching: Evidence from the Anonymized
Microdata of the National Survey of Family Income
and Expenditure

Masayoshi TAKAHASHI*

Summary

It is academically and socially important to improve the imputation method in official economic statistics.
To this date, ratio imputation has been often utilized as a way of dealing with missing values in official eco-
nomic statistics around the world. However, the ratio imputation model is a bivariate regression model
without intercept; thus, it cannot incorporate information from many covariates in data. This article aims to
improve the ratio imputation model by applying propensity score matching, so as to balance many covari-
ates. This article examines the performance of the proposed method and other traditional methods, by sub-
sampling simulation based on the Anonymized Microdata of the National Survey of Family Income and Ex-

penditure and by Monte Carlo simulation.

Key Words

Missing data, ratio imputation, propensity score matching, official statistics, anonymized microdata
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