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Abstract The Bidikmisi scholarship program is an education assistance program
by the government of Indonesia which aims to achieve equitable access and
learning opportunities at University. Bidikmisi acceptance status having@® binary
type (i.e. 0 and 1) produces a structure of Bernoulli mixture model with two
components. The characteristics of each component can be identified through the
Bernoulli mixture regression modeling by involving the covariates of Bidikmisi
scholarship grantees. The estimating pag@neter of Bernoulli mixture regression
model was performed using Bayesian-Markov Chain Monte Carlo (MCMC)
approach. One of the challenges in using Bayesian-MCMC algorithm is deter-
mining the convergence of the sampler to the posterior distribution which is typi-
cally assessed using diagnostics tools. In this paper, we present that the diagnostics
tools such as Geweke method. Gelman-Rubin method, Raftery-Lewis method and
Heidelberger-Welch method can give different results to conclude MCMC con-
vergence. The improvement of convergence indicators occurs on Gelman-Rubin
method and Heidelberger-Welch method when the number of iterations is
increased.

Keywords Markov chain monte carlo «+ Convergence diagnostic « Bernoulli
mixture regression « Bayesian computation + Bidikmisi

N. Iriawan (£33 - K. Fithriasari - 1. Susanto - W. Survaningtyas - A. A. Pravitasari
Department of Statistics, Institut Teknologi Sepuluh Nopember, Surabaya, Indonesia
e-mail: nur_i@statistika.its.ac.id

I. Susanto
e-mail: irwansusanto @ staft uns.ac.id

B. 5.5 Ulama

Department of Business Statistics, Institut Teknologi Sepuluh Nopember, Surabaya,
Indonesia

e-mail: brodjol _su@statistika.its.ac.ad

© ?pringcr Nature Singapore Pte Ltd. 2019 397
L-K. Kor et al. (eds.), Proceedings of the Third International Conference

on Computing, Mathematics and Statistics (iCM52017),

https://doi.org/10. 1007/9T78-98 1-13-T279-7_49




308 M. Iriawan et al.

1 Introduction

Bernoulli mixture model is developed based on mixture distribution which has an
adaptive capability to represent data pattern in data-driven analysis perspective [1].
Bidikmisi zlccenmc:e status that has a binary type can be formed as Bemoulli
mixture model with two components. The charactenstics of each component can be
identified through the Bernoulli mixture regression model by involving the
covariates of Bidikmisi scholarship recipients.

The inference for Bemoulli mixture regression model with Bayesian-Markov
Chain Monte Carlo (MCMC) can overcome a particular challenge on computational
aspects. Nevertheless it encounters a weakness that relates with the convergence of
estimation process. Therefore the parameter estimation process of Bayesian
Bernoulli mixture regression model has to be assessed on it convergence
achievement.

2 Methodology

2.1 Bayesian Bernoulli Mixture Regression Model

Nadif and Govaert [2] introduced Bernoulli mixture model which was further
developed by Grun and Leisch [3] in the generalized linear model framework.
Suppose Y = (Y1, Y, ..., ¥} is a random sample of a binary vector which has a
linear relationship with covariates X;,X5..... X, on each ¥; such that

i
. Hi
n; = glp;) = g(E(Yi|X)) = logit(y;) = log (1 — #f) = ; fiXi (1)

where 1 1s linear predictor, g{.) is the link function which is defined as logit
function for Bernoulli distribution, y; is expected value of random variable ¥; and f
1s regression parameter. Therefore Bernoulll mixture regression model can be
defined as

L
FOYIL 7 X, B) = mpe(Y[X, By) (2)

=1

where L is the number of mixture components, m =(m;,...,n;) 1s the mixture
proportion which has property Z‘:“_] m; = 1 and py(Y|X, B,) ~ Be(logit, ' (n)), ie..
pe(Y|X.B,) has a Bernoulli distributed with parameter logit, '(p) with
= (g o, om) X = (X0, Xe, ... X)) and By = (B, 65, ... f,) . Let © =
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(@, B, .. .,@‘d]J = (Py, .. .,BL,n:]J denote all unknown parameters appearing in
the Bernoulli mixture regression model. The posterior probability distribution
f(O]Y.L,X) can be represented as f(@|Y,L,. X) o f(Y|®, L, X)p(0O) where p(@)
is the prior distribution of @ and f(Y|®, L, X) is the mixture likelihood of Eq. (2).

2.2 Markov Chain Monte Carlo Convergence Diagnostics

As referred in [4], in Bayesian inference perspective, if Markov chain is convergent
imply that the chain reaches the true posterior distribution. Thus the convergence of
estimated parameters should be checked in order to get the true posterior inference
for parameters.

Based on Gelman and Rubin [5], if there are m Markov Chains which are
mutually independent and it has been taken a number of T tterations, t = 1,2,...| T,
MCMC convergence can be monitored th@mgh estimation of potential scale
reduction factor (PSRF). If the PSRF value 1s close to 1, then every m Markov
Chains converge to the true posterior distribution.

As stated in [6], the diagnostic test of Geweke compute indicator Z that has
means of subsamples A, ", and means of subsamples B, @% as the beginning and
the end of samples respectively. Considering ¢ gs g4, 1s an estimated standard
deviation of difference @% — @' and Z asymptotically follows the standardized
normal distribution, Z ~N (0, 1), so if |Z| > 2 then the chain is not convergent.

Raftery and Lewis [7] defined Ny, as the minimum number of iterations that
would be needed to achieve the required estimation precision for some function of
parameter. If the value of dependence factors, I = N /Ny, is greater than 5, then it
implies convergence failure of Markov chain.

Heidelberger and Welch [8] proposed the method consi@® of two tests for
assessing convergence. Firstly, a stationary test which verifies ﬁnether the Markov
chain occurs from a stationary stochastic process. Secondly, the half-width test
which determines if there is sufficient sample size for a chain to estimate the mean
values of the process with appropriate accuracy. Markov chain has not convergent
when it fails to meet those two tests.

2.3 Data and Model

The Data in this research are Bidikmisi 2015 data of all districts in East Java
Province Indonesia @lich are composed of 33,603 Bidikmisi registrants from 35
regencies. Research variables used in this study consisted of the response vanable
(¥) and the predictor vanable (X) which is constructed by dummy variables as
follows
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¥: the acceptance status of Bidikmisi scholarship (1 = accepted, 0 = not accepted)
X,: father’s job is formed by dummy varables d,,. d,,. d;3. and d, .

d,,: farmmer, fisherman or others job which relate with agriculture.

dy;:  civil servants, police, and army.

dy3:  entrepreneur.

dy4: private employees

X5: mother’s Job is formed by dummy variables d,,. ds;, ds3, and day.
d,,: fammer, fisher and others job which relate with agriculture.

dso:  civil servants, police, and army.

d>3:  entrepreneur.

d>y: private employees

Xj5: father’s education 15 formed by dummy variables ds, ds;, and dss.

ds;: not continue to school.
d3>:  elementary. junior high, or senior high school graduate level.
ds3:  higher education level

X4: mother’s education 1s formed by dummy variables dy,. dy,. and dys.
dy: not continue to school.

dy.:  elementary, junior high, or senior high school graduate level.
dys.  higher education level

All of dummy variables defined above are valued by 1, and otherwise are 0.
The Bernoulli mixture regression model which has to be estimated 1s defined by

ef1ix) 82(x)
f':}’|“.-x.~|3:| = B“—:(—) e HEBE(—) (3]

1+ et 1+ es(®)

with m; and m2 are mixture proportions which have properties 0<m <1,
0<m <1land m +m = 1. f(y|n, x, B) represents two mixture components namely
a component of wrong acceptance condition and a component of right acceptance
condition. While g;(x) and g-(x) are formed by

21(x) = o + Biyndn + Btz + By adis + Byyadis + Biyadan + Bpadas + Biypgdos +
Brmidar + frymdaz + fijaadas + frpada + B diz + finada

and

22(x) = fiayn + Bizndn + Bizjzdiz + Bz 1adia + Biojadia + fiamda + fiayzadas + o dos +
ﬁ'r_zmd.’-l T ﬁ:r_zuzdll T ﬁr_zmd.’-.’- T ﬁr_zmd-ll T ﬁr_zmzd-tl T ﬁ[zmd-ﬂ--
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In that model, there are two parameters 7y, f§,;; which have to be estimated. The
prior distributions which are implemented for the each of the parameters are
plmy) ~dirichlet(v) and p(f;) ~N(p, o). Coeficient of fy; indicates the
number of units (as coded) of change in g;(x) and g2(x) between the category for
which dummy variable dy; = (0 and the category for which dummy variable d,; = 1.

3 Results

Computation of estimated parameters was performed on OpenBUGS [9]. Whereas
diagnostic processes of MCMC convergence were done through R software with
convergence diagnosis and output analysis (CODA) package [10]. In the first
process, we generated 10,000 iterations which produced m; = 0.604 and n, =
0.396 as a significant estimated mixture proportions. CODA diagnostic for some
parameters which have convergent problems 1s described on Table 1.

Referring to Table 1, Gelman-Rubin method shows that MCMC is convergent
for all estimated parameter. The Geweke method indicates MCMC for the estimated
parameter 34] on g;(x) is not convergent. Whereas Raftery-Lewis method gives
unconvergent MCMC on estimated parameters ﬁu, ﬁ]] and ffg ;in gi(x) and ga(x).
Based on Heidelberger-Welch method [8], MCMC for estimated parameter 324 15
failed to converge. It means that by discarding of 10% increment until 50% of the
iterations, the stationary tests are still failed. Therefore, when the simulation 1s run
10,000 iteration@@there 1s only Gelman-Rubin which has a convergent indicator for
all parameters. If Markov chain does not converge to the posterior distribution of
parameters, then valid inferences of parameters on the Bernoulli mixture regression
model cannot be accomplished. Based on [9], we conducted further simulations,
1.e.. 100,000 iterations in order to know the effect of increased number iterations on
MCMC convergence. The significant estimated mixture proportions are m =
0.6041 and m = 0.3959. The result of CODA diagnostic 1s presented on Table 2.

In regard to Table 2, it can be seen that the Gelman-Rubin method and the
Heidelberger-Welch method present an improvement of indicator values. Those

Table 1 Indicator values of CODA diagnostics with 10,000 iterations

Param | Sig. est. value Gelman-Rubin Geweke Raftery-Lewis Heidel-Welch
griy) el (b)) ey | eelx) grix) Jely) [eilx) | geix)

i 1.201 -1.79% | 101 103 0.223 —.11 18.9 237 passed passed

Ifj“ —1.288 0.87 100 1.01 0,306 .15 . 9.03 128 . passed passaed

Ir'jzj -2 1.14 102 1401 =077 0115 207 203 - passed passed

Ir'ju -1.3 0.7 1.01 1.0 =6y —0.71 4.54 363 failed failed

Ifj“ —0.257 =007 100 1.0 2.084 0.185 371 4.1 passed passed
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Table 2 Indicator values of CODA diagnostics with 100,000 iterations

Param | 51g. est. value ‘ Gelman-Rubin | Geweke

Raftery-Lewis Heidel-Welch
g21(x) | galx) g(x) 2(x) | gy(x) | g2(x) g1(x) | gafx) | gilx) | ()
; . -1.72 . . . -1. 252 58
Fo 1.19 172 1.00 | 1.00 1.594 L7753 252 | passed | d

_ passed

i -1.2 . . . =0 . . 58 58
i 1.287 0.87 100 | 1.00 0.50 1.87 | 138 13 passed | passed
] -1. . . . -1 2 . 2 58 5§
f, 1.99 1.13 1.00 | 1.00 1.39 1.28 | 387 192 | passed | passed
i —1.2 . . . -2 . . 92 5§ 5§
g 1.29 0067 | LoD | 1.00 209 1.9 491 | 392 | passed | passed
i —0.2 -0 . . —. -1. . . 58 5§
B (0.256 0.069 | 1.00 | 1.00 0.74 1.00 3.74 | 3.68 | passed | passed

results can confirm significant outcome of estimated parameters. Four predictor
variables,i.e., father’s job, mother’s job, father’s education and mother’s education
significantly influence gi(x) and g>(x) which can affect on the parameter of
Bernoulli distribution according to the Eq. (3). Nevertheless, the Geweke method
shows inconsistent diagnostic results, whereas, the Raftery-Lewis method has not
significant change on convergent indicator results and still gets unconvergent
MCMC indicator values on ,nﬁu_. ,nﬁ 11 and ﬁg 1- These results affirm that application of
MCMC diagnostic tests to Bayesian Bemoulli mixture regression model can assure
classification of two acceptance conditions in Bidikmisi, 1.e., wrong acceptance
condition and right acceptance condition.

4 Conclusion

The MCMC diagnostic methods give different results to conclude MCMC con-
vergence. On the Gelman-Rubin method and the Heidelberger-Welch method. the
increasing number of iterations improve convergence indicators for estimated
parameters of Bernoulll mixture regression model.
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