CHAPTER 6

Adding constraints: MARK and linear models

Up until now, we’ve used MARK to build relatively simple models. We've seen how to use MARK
to help with model selection, and how the process of model selection can be viewed in an analysis of
variance context, by comparing models with and without grouping factors (Chapter 4).

However, suppose, for example, you want to build a model where annual variation in survival is
related” to some weather variable. How would you construct a model where survival was constrained
to be a function of ‘weather’? The concept of ‘constraints’, and how to use them to apply linear models
to MARK, is one of the most important and powerful extensions of what we have covered so far.

/

’

What do we mean by ‘constraint’? Here, we are referring to a mathematical constraint — “forcing
MARK to estimate survival and encounter probabilities after imposing one or more linear constraints
on the structure of the underlying model. While the concept is simple, the ability to construct linear
models gives you considerable flexibility in addressing a very large number of questions and hypotheses
with your data; if you can conceive of a linear model (ANOVA, ANCOVA, multiple regression, etc.), you
can apply it to mark-encounter data using MARK. The only thing you'll need to know is how to construct
the ‘linear constraint’ — the linear model. This is the subject of the present chapter.

6.1. A (brief) review of linear models

If you have a prior background in linear models, then much of the following material will be familiar.
Our purpose is to provide a ‘minimum-sufficient level” of background. If you are new to linear models,
we urge you supplement your reading of this chapter by having a look at one of the many good textbooks
on this subject. McCullagh & Nelder (1989) and Dobson & Barnett (2008) are particularly good.

The basic idea underlying linear models can be stated quite simply: the response variable in many
statistical analyses can be expressed as a linear regression function of 1 or more other factors. In fact,
any ANOVA-type design can be analyzed using linear regression models (although interpretation of
interactions is sometimes complex). In general, for data collected from marked individuals, the ‘response
variable’ is often a probability or proportion (e.g., survival or encounter probability), which must be
transformed prior to analysis using a linear models approach (we’ll get to that in a moment). For the
moment, assume the response variable has been suitably transformed.

We begin by demonstrating this relationship between ‘regression’ and ‘"ANOVA’ by means of a simple
example. Consider data from a study of a physically small tropical species of bat, where we're interested
in knowing if the wing length is on average larger in males than in females (we’ll assume for the moment
that all of the individuals in the sample were the same chronological age). Let’s suppose we measure 7
male and 7 female bats, and analyze our data using a normal single-classification ANOVA.
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Here are the wing length data (in inches):

male 7.2 7.

1 9.1 7.2 7.3 7.2 7.5
female 9.8 8.5 8.7 8.6 8.4 7.7 8.2

First, the results from a ‘standard ANOVA’ (as you might generate using some statistical analysis
software), which indicate a nominally significant difference in wing length between males and females:

Source df SS MS F P

SEX 1 3.806 3.806 8.33 0.0137
Error 12 5.485 0.457

Total 13 9.292

However, what if our statistics package was limited only to a regression subroutine? Could we have
analyzed our data using a linear regression model, instead of ANOVA, and arrived at the same result?

The answer is, indeed, ‘yes, we can’. What we do is simply take the classification factor (SEX) and
‘code’ itas a ‘@’ or ‘1" indicator (‘dummy’) variable (we’ll see why in just a moment). For example, let ‘0’
represent females, and ‘1" represent males. Thus, every individual in our data set is assigned a ‘0" or a
‘1, depending upon their gender. Let’s call this dummy variable ‘SEX". Now, all we need to do is regress
our response variable (wing length) on the dummy variable for SEX.

Here are the results of such a regression analysis:

Source df SS MS F P

SEX 1 3.806 3.806 8.33 0.0137
Error 12 5.485 0.457

Total 13 9.292

No, it’s not a typo — they are in fact the exact same results as shown previously for the classical
ANOVA. The two approaches are equivalent, yielding identical results. How can this be? The answer
lies in the structure of the models actually being tested. Let’s look at things a bit more formally.

In general, a linear model can be expressed in matrix (or, matrix-vector) form as
y=Xp +¢,

where y is a vector of responses (i.e., a vector of the response variables), § is a vector of parameters
(e.g., the intercept and 1 or more ‘slopes’), X is a matrix with either ‘0’ or ‘1" elements, or values of
‘independent’ variables, and € is a vector of random error terms.

In cases of analysis of variation of the response variable among different levels of one or more
classification (i.e., ‘treatment’ or ‘factor’) levels, there is a parameter 8 in the vector 8 to represent each
level of a factor. The elements of X (which is generally referred to as the design matrix — discussed below)
are chosen to exclude or include the appropriate parameters for each observation. These elements are
often referred to as either ‘dummy” or ‘indicator” variables (‘indicator’ generally being used when only
‘1" or ‘0" are used as the coding variables).

The following simple example will make this clear, and will illustrate the underlying connection
between a linear regression model and analysis of variation (ANOVA). Suppose you have collected
data on the scutum width of male and female individuals of some insect species. You are interested
in whether a difference in mean scutum width between the sexes is larger than would be expected
by random chance. Typically, you might use a single-classification (Model I) ANOVA for this sort of
analysis.
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Recall that for this sort of analysis, any single variate Y (in this case, Y = f[wing length]), can be
decomposed as:

In other words, each individual variate Yj; is the sum of the global mean (), the deviation of the
individual from that mean due to the ‘classification” factor (sex; «;), and the random error term (el-]-)
In this example, with 2 levels of the classification factor (i.e., males and females), we would be testing
for differences of the type (a; — a,). If (a7 — ay) = 0 (the null hypothesis), then we would conclude no
significant group effect (i.e., no significant difference in group means between the sexes).

How could we use linear regression to approach the same analysis? In a regression analysis, each
individual variate Y; would be decomposed as:

Y, = B1 + Box; + €.

In this case, each variate Y; is the sum of the product of the slope (8,) and the variable x, the intercept
(B1), and arandom error term (¢;). In this case, the hypothesis being tested is whether or not the estimate
of the slope is significantly different from 0 (H,: 8, = 0).

However, what is the variable ‘x’? In fact, this is the key to understanding the connection between
the regression model and the ANOVA analysis. In the regression formulation, x represents a coding
(‘dummy’) variable specifying male or female (i.e., sex, the classification variable in the ANOVA
analysis). The coding variable takes on the value of ‘0" or “1” (you might use ‘0" for females, ‘1" for
males). We regress the response variable Y (scutum width) on the coding variable for sex. If the slope
(B,) is not different from 0, then we interpret this as evidence that the numerical value of the coding
variable does not significantly influence variation in our data. Put another way;, if the slope does not
differ from 0, then this indicates no significant difference between the sexes. This is entirely analogous
to test of the (a; — a;) hypothesis in the ANOVA analysis.

Recall that we can express a linear model in vector-matrix form as
y=Xp +¢,

where y is a vector of responses (i.e., a vector of the response variables), § is a vector of parameters
(e.g., the intercept and 1 or more ‘slopes’), X is a matrix with either ‘0" or ‘1" elements, or values of
‘independent’ variables, and € is a vector of random error terms. For our present example, the design
matrix X consists of 2 columns of ‘0” and ‘1" dummy variables (the first column corresponding to the
intercept, 81, and the second column corresponding to dummy variable coding for a given sex, ,).

Given K individuals in each sex (although a balanced design is not required), y = Xp + € can be
written as

(Y, ] [1oe] [ ey ]
Y, 1 0 €
K| [ By . 1K
Yo 11 €22
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In fact, in this case, if we used ‘1’ to code for males, and ‘9’ to code for females, then the intercept
(B1) would represent the estimate for female survival (since if the dummy variable is ‘@’, then all that
remains in the model is the intercept, and the random error term). The , term actually reflects (male
survival - female survival), such that §; + f, = (female)+(male—female) = male survival. The structure
of the design matrix is discussed in more detail in the next section.

It is perhaps worth noting that models of the form ‘y = Xf + €’ are called linear models because
the non-error part of the expression Xf is a linear combination of the parameters (and not specifically
because of the relationship of ANOVA to linear regression). MARK uses this general linear models
approach as the basis for all of the analysis (data) types available.

begin sidebar

matrix approach to linear regression & ANOVA: simple introduction

Here, we provide a very simple example of a matrix approach to linear regression (and, by extension,
to linear models in general). For deeper understanding, you should consult one of the several very
good ‘linear models” textbooks which give much fuller treatments of the subject.

Consider the linear model, say of individual (i) with mass (Y;) relative to sex (X;, where X = 0
or X = 1 for female or male, respectively), measured with Gaussian (normally) distributed random
variation (€;) about the mean. We’ll assume the following ‘fake” data:

mass (Y)
male(X=1) | 11 12 11 14
female(X =0) | 8 11 12 10

The mean mass for males (¥, = 12) is larger than the mean mass for females (X, = 10.25) — the
usual question being, is the difference between the two larger than expected due to random chance?

Here we adopt a linear models approach to answering this question. As a first step, we write the
relationship between mass and sex in linear model form as:

Y =B+ BoX; €

The null hypothesis of ‘no difference between sexes’ can be expressed formally in terms of the f
term forsex;i.e.,, Hy : f, = 0, where X; is the "dummy’ indicator for sex (male or female). The technical
problem then is estimating the §; coefficients in the linear model. To do this, first define a vector y for
all the Y;, a matrix X for a vector of 1s and all the X;, a vector € for all the €;, and further define a vector
p for the coefficients ; and f,.

Then (for our ‘fake” data set) we get

117

1 1] [ e |
12 1 1 €1
11 1 1 €13

v | A ] e axpee

8 1 0|l B2 €91
11 1 0 €70
12 1 0 €73

| 10 | 1 0 | | €24 |

Note that the matrix X is referred to as the design matrix. The construction of the design matrix
is fundamental to using linear models in MARK, as we will cover in considerable detail later in this
chapter. So, to derive estimates of the §; coefficients, we need to find a vector 8 such that y = XB.

Is this possible? The answer is clearly ‘no’, because that would require the points to lie exactly on
a straight line. A more modest (and tractable) question is: can we find a vector f§ such that X is in a
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sense ‘as close to y as possible’? The answer is ‘yes’. The task is to find 8 such that the length of the
vector € =y — Xp is as small as possible (i.e., e — 0).

How do we get there from here? Fairly easily. First, we note that what we're trying to do is solve for
B in the linear model. The first step is to let € = 0 (such that it drops out of the equation — this should
make sense, if you keep in mind that what we're trying to do is to find 8 such that the length of the
vector € is, in effect, 0). This leaves us with

y = Xp.

Then, a few steps of algebra to solve for the vector f:

y=Xp
X'y =X'Xp

(X"X) X"y = (X'X) 'XXB

(XX) "Xy =p
B = (Xx) "Xy,

In words, we multiply both sides of the initial equation by the transpose of X to get the cross-product
X"X, which isa square matrix (note: the square matrix (XTX) is called the pseudo inverse of X. We cannot
use the true matrix inverse of X (i.e., X_l) because it generally does not exist as X is not generally a
square matrix; m # n). We then find the inverse of this cross-product matrix and multiply both sides by
that. This allows us to cancel out the term involving X on the right-hand side of the equation, allowing
us to find an estimate of 8, which we call §, in terms of the original data.

It is worth noting that we could also approach this problem using the more familiar method of least
squares. Recall that least squares involves minimizing the sum of the squared residuals between the
observed and expected values. More formally, we want to minimize the Euclidean norm squared of
the residual (y — Xp). That is, the quantity

ly = X8| = (1% = XB);1)? + (1Y, = XB)al) + - + (1Y — (XB), 1)*

where (Xf); denotes the ith component of the vector (Xg).
We could also rewrite this as

ly = X8 = (1Y, = XB)1)* + (1Y — XB)))> + -+ ([¥; = (XB), )

= Z (Y; = (B1 + B2x))”.
=

1

You might recall (from some linear algebra class you might have taken) that for some vector 0

61
T 62 22 2 NO 2
0'0=[0, 0, - 0,]| |=07+05+--+0;=>0]
i

n

Thus, if 6 = (y — XB), then we can write

lly - X[ = (y - XB)" (v - Xp)

=y'y-28'Xy + BIX'XB.
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All that'’s left is to differentiate this expression with respect to 8, set to 0, and solve. Let

S=y-XgIl = (y-XB)"(y - XB).

Thus,
as T T
— =-2Xy+2X'Xg =
3B y+2X'Xg =0
XY = X'Xg

B =(XX)"'XTy.
Note this resulting algebraic solution is identical to that obtained earlier.

In fact, we could show that both solutions are equivalent to the MLE estimates for f§ (the Gaussian
linear model is nice in the sense that the parameter estimates — namely the solution to the linear set

of equations, the least squares estimate, and the maximum likelihood estimate — are all the same). For
our ‘fake’ data:

B=(XX)"'X"Y

10.25
1.75 |

Thus, our estimates for the intercept and slope are ; = 10.25 and f, = 1.75, respectively.

We would next estimate the error variance for 5; and f5,. First, we derive an estimate of the variance-
covariance matrix for the vector 8 estimates as

var(B) = (XTX)_la2

e
We can estimate ag from the residual sums of squares (RSS) as
T
RSS = (y - XB) (y - XB).

If the model estimates p parameters, then the estimate of a? is simply RSS/(N — p) where N is the
number of data points. Thus,

RSS
(N -p)

Var() = (X'X) ™"

vteo1 (Y= XB) (y = XB)
= (XX) (N-p)

So, for our ‘fake” data (where N = 8 and p = 2), and our vector ﬁ,

RSS = (y - XB)' (v — XB)
= 14.75,

and thus
XX) "y -xp) (y - Xp)
(N-p)

| 0.6146 -0.6146
T |-06146  1.2292|°

Var(B) =
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From this, we can calculate SE(3;) = V0.6146 = 0.7840, and SE(B,) = V1.2292 = 1.1087. And, since
a 95% ClI for ‘@2 (approximately ‘@2 + 2SE; [-0.4674, 3.9674]) clearly includes 0, we would conclude no
significant sex effect at a nominal a = 0.05 level.

Our ‘hand calculated” estimates of slope and intercept, and variances for both parameters, are
identical to the values returned by fitting the linear model in any statistical software package (below):

Parameter Standard
Variable DF Estimate Error t Value Pr > |t|
Intercept 1 10.25000 0.78395 13.07 <.0001
sex 1 1.75000 1.10868 1.58 0.1655

end sidebar

6.2. Linear models and the ‘design matrix’: the basics

In program MARK, the default design matrix for a given model is determined by the parameter
structure of the model you are trying to fit (number of groups, and the number and structure of the
parameters; i.e., the PIMs). This design matrix is then modified in various ways to examine the relative
fit of different models to the data. In order to understand this process, it is essential that you understand
how the design matrix is constructed.

We'll introduce the concept of a design matrix by means of an example. Suppose you are doing a
‘typical” ANOVA on data with a single classification factor (say, ‘treatment’). Suppose that there are 4
levels for this factor (perhaps a control, and 3 different levels of the ‘treatment’). You want to test the
hypothesis that there is no heterogeneity among ‘treatment’ levels (H,: 1y = pi, = p3 = t4). Recall from
the preceding discussion that this problem can be formulated as an applied linear regression problem
using ‘0/1 dummy variable’ coding for the different levels of the ‘treatment’”.

Recall the previous example (above) which had 1 ‘treatment’ or classification factor (sex), with 2
levels (male and female). The corresponding regression model was

Y =B+ Box; + €,

where x represented a coding variable specifying male or female (i.e., sex, the classification variable in
the ANOVA analysis). The coding variable took on the value of ‘9’ (for females) or ‘1’ (for males).

What would the regression model look like for our present example, with 4 levels of the treatment
factor instead of 2? How can we use a simple ‘0’ or ‘1" dummy variable coding scheme (which clearly
has only 2 ‘levels’) to accommodate a treatment factor with 4 levels? The key is to consider the answer
to the following question: if x; can take on 1 of 2 values (0 or 1), then how many values of x; do we need
to specify k levels of the classification variable (i.e., the treatment variable)? If you think about it for a
moment, you should realize that the answer is k — 1 (which, of course, corresponds to the familiar 'k — 1
degrees of freedom’ for a single-classification ANOVA).

Thus, for the present example, x;, x, and x5 could be:

liftrt1 1if trt2 1iftrt3
xl = xz = X3 =
0 if other 0 if other 0 if other

Clearly, when the coefficients for x;, x, and x5 are all 9, then the treatment level must be 4 (‘other”).
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Thus, our regression equation for this example would be:

Yi = 1+ Boxy + BaXy + Byxz +€;

In this case, $; is the intercept, while f3,, 5 and f, correspond to the slopes for each of the levels of
the treatment factor. Since there are 4 levels of the treatment, 3 slopes are needed to code 4 levels of
the treatment, because 1 of the levels of the treatment corresponds to the case where all 3 slopes are 0.
Parameters f,, B; and 3, refer to treatment levels 1, 2, and 3, respectively. If x; = x, = x5, then f; refers
to treatment level 4. In other words, the intercept corresponds to treatment level 4.

begin sidebar

why is level 4 the intercept?

Choosing the intercept to specify treatment 4 was entirely arbitrary. We could for example have used
any other level of the treatment as the intercept, and adjusted the coding for the remaining levels
according. For example, we could have used level 1 of the treatment as ‘other” (i.e., the intercept), as

follows:
lif trt2 1iftrt 3 liftrt4d
X = ) Xy = ) X3 = )
0 if other 0 if other 0 if other

In this case, when the coefficients for x{, x, and x5 are all 0, then the treatment level mustbe 1 (‘other”).
Our regression equation would stay the same

Y; =By + Boxy ++Baxy + Pyxz + €,

but now, parameters f3,, B3 and 8, refer to treatment levels 2, 3, and 4, respectively. If x; = x, = x3,
then 8, refers to treatment level 1.

What is important to note here is that in either case, one of the levels is specified by the intercept
(i-e., B1)- This level is referred to as the ‘control” or ‘reference’ level. In this design, then, the other levels
(By — PBy) are‘offsets’ from this reference (control) level (i.e., the other § terms represent the magnitude
that a particular level of the treatment differs from the control).

We will discuss this and related issues in much more detail later.

end sidebar

From this step, it is fairly straightforward to derive the design matrix (so-called because it fully
represents the design of the analysis). The design matrix is simply a matrix showing the structure
of the ‘dummy’ coding variables in the analysis. Because there are 4 parameters being estimated in the
equation (B4, B,, B3 and f,), each corresponding to the 4 levels of the main effect, then the design matrix
will be a (4 X 4) square matrix.

To help construct the design matrix, we can decompose the general regression equation for this
analysis (above) into 1 regression equations, where 7 is the number of parameters in the regression
equation (i.e., the number of levels of the main effect; n = 4).

treatment equation

1 Y; = B1(1) + Bo(1) + B3(0) + p4(0)
2 Y; = B1(1) + B2(0) + B3(1) + p4(0)
3 Y; = B1(1) + B,(0) + B3(10) + B4(1)
4 Y; = 1(1) + B1(0) + B3(0) + p4(0)
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The design matrix X (below) is simply the matrix of the coefficient multipliers in these equations:

X

Il
e
S O K
S O = O
S =k O

While this seems logical enough, there are, in fact, a number of alternative parameterizations of the
design matrix, each of which yields the same ‘model fit’, but which have different interpretations.

For example, all 6 of the following design matrices (X; — Xg) give equivalent model fits for our
example problem:

(1 1 0 o (1 o0 o o 1 1 0 0

1 0 1 0 1 1 0 0 1 0 0 0
1711 0 0 1 2711 0 1 o 3711 0 1 o

1 0 o o 1 0 o 1) 1 0 0 1

(1 1 o o] (1 0 o o] 1 1 o o

1 0 1 0 o 1 0 0 1 1 0
4711 0 o0 o 57 1o 0 1 o 67 (1 )

1 0 0 1 0 0 o 1 1 -1 -1 -

X; (above) is the design matrix we derived previously; we estimate an intercept term for the last
‘treatment’ level (4), and then an additional ‘treatment’ effect for ‘treatment’ levels 1, 2 and 3. Matrices
X, — X, are based on the same underlying idea, except that the intercept specifies a different ‘reference
level in each case (see preceding -sidebar-). For example, in X,, the intercept corresponds to treatment
level 1. In X;, the intercept corresponds to treatment level 2. And, in X, the intercept corresponds to
treatment level 3.

’

The matrix Xs is an identity design matrix. Here, each row corresponds to a parameter, and each
column corresponds to a parameter. Thus, each parameter represents a treatment estimate directly, not
as an ‘offset” (deviation) from the ‘control” or ‘reference’ (i.e., the intercept).

In matrix X4, we estimate a mean parameter among treatment levels, and then an ‘offset” for each
of the 4 levels; the first column corresponds to the mean treatment value, and the remaining columns
provide the treatment effects.

We’ll consider these different design matrices later in the chapter. Note that the choice of the structure
of the design matrix doesn’t affect the real estimates of the parameters (¢, or p, for example, on the real
probability scale) — but it does change how estimates of the individual slope parameters (i.e., the
estimates) in the linear model are interpreted. We will see many examples of this later in the chapter.

Perhaps the most important thing to remember in considering design matrices is that the number
of rows corresponds to the number of parameters in your PIMs, whereas the number of columns
corresponds to the number of these parameters you are trying to individually estimate. As we will
see in the next section, this distinction becomes important when fitting models where parameters are
constrained to be functions of 1 or more effects.

Finally, a more complex example, using 2 groups (say, males and females), with multiple levels of a

treatment within group (i.e., within sex). This example is clearly analogous to a 2-way ANOVA, with 2
main ‘effects’ (treatment, and sex). Again, assume there are 4 possible treatment levels. The response
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variable Y can be decomposed as:
Yijk = g+ a; + B+ (ap)ij + €,

where a; is the sex (group) effect, B; is the treatment effect, and (ap);; is the interaction of the two.

The corresponding regression equation would be:

Y = P1 + P2(SEX) + B3(t1) + Ba(ts) + Bs(ts)
+ B6(SEX. t1) + B7(SEX. t,) + Bg(SEX. t3) + €.

If we derive the design matrix directly from this expression, then we see that we have 8 rows: 2 levels
for SEX (male or female) multiplied by 4 treatment levels within sex (remember, (7 — 1) = 3 columns).
The design matrix X (shown below) would also have 8 columns, corresponding to the intercept, the SEX
(group effect), and the treatment and interaction terms, respectively

S O O R O 0 O K
O O R O 000 RO
S P OO0 OO r oS

[SENSEN SIS
S ©O © ©O OO0 M=
[SENOENSENSEGECE
O O 0O OO R O

Il
r |
e e e e

The first column represents the intercept, the second column the group (SEX) effect (1=male, 0=female;
i.e., the additive effect of males-females), columns 3-5 represent the treatment effect (t;, — f3), and
columns 6-8 represent the interactions of SEX (male) and treatment. Why male, and not female? It
depends on the coding — in this case, we're using ‘0’ to represent females, and thus the interaction
columns have non-zero elements for males only.

Suppose, for example, rather than the full model (with interactions), you wanted to fit the additive
model consisting simply of the 2 main effects (no interaction term):

Yik=p+a;+p;+€,
which, in regression form, is

Y = By + Bo(SEX) + B3(t) + Pa(ty) + Bs(t3) + €.

Using the design matrix X (above), this is easily accomplished by simply deleting the columns corre-
sponding to the interaction terms:

X

Il
R R R Rk Rk e
(SIS IR R
S O O R OO0 O M
S O B © OO0 Rk O
SO R OO OO R, O
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Got it? As we work through this chapter, we’ll come back to the concept of a ‘linear model” and the
‘design matrix” with considerable frequency, but hopefully you have the basic idea. In the examples
we will explore in this chapter, you will learn the basic steps of creating these linear ‘dummy variable’
models, design matrices, and how to use them with MARK to test a variety of hypotheses.

The only thing we now need to consider is — how can we use ‘regression models’ for analysis of mark-
encounter data, since both survival and encounter are not ‘normal’ response variables — normal in the
sense that they are both constrained to be values from 0 — 1? If you simply regressed ‘live = 1/dead = @’
or ‘seen = 1, not seen = 0’ on some set of explanatory variables x, it is quite conceivable that for some
values of x the estimates value of survival or encounter would be > 1 or < 0, which clearly can’t be
correct! However, we clearly want to be able to bring the full power of ANOVA-type analyses to bear
on capture-encounter studies.

As mentioned earlier in this chapter, the way around this problem is to transform the probability of
survival orencounter, such that the transformed probabilities have been mapped from [0, 1] to [—o0, +o0],
which is of course the ‘assumption” for normal linear regression models. To accomplish this, MARK
uses a ‘link function’ (see the following -sidebar- for more general background on link functions). In
fact, MARK allows you to choose among a number of different link functions (some of which are more
appropriate for certain types of analyses than others).

The default link function is the sin link, which has very good properties for analyses that use what is
known as the “identity matrix” (much more on this matrix in a minute). For models which don’t use the
identity matrix (such as constrained models), the logit link function is preferred (this is also discussed
later on in this chapter). Using these transformed probabilities, we can use linear regression models
analogous to the one we just considered in the bat wing length example introduced at the start of this
chapter.

We will now consider a simple example in detail, based on live encounter data from the European
dipper, to demonstrate how linear models are constructed using MARK.

begin sidebar

What is a ‘link function’?

In the context of analysis of data from marked individuals, a ‘link function” is a transformation of
probability such that the transformed probability is mapped from [0, 1] to [—co, +c0]. For example,
suppose you want to express a dichotomous (i.e., binary) response variable Y (e.g., survival or
encounter) as a function of 1 or more explanatory variables. Let Y = 1 if alive or present; otherwise
Y = 0. Let x be a vector of explanatory variables, and p = Pr(Y = 1 | x) is the probability of the
response variable you want to model. We can construct a linear function of this probability by using
a certain type of transform of the probability, p.

For example, the logit transformation (one of several transformation or link functions you can use
with MARK) is given as:

logit(p) = ln(%) =B +Box,

where B is the intercept, and S, is the vector of slope parameters. Since 0 = In(p/(1 — p)) has inverse
p= e /(1 + ee) =1/(1+ 6_6), then the back-transformed estimate of p (i.e., back-transformed to the
[0, 1] probability scale) is

eﬁl +hox

P= 1+ eﬁﬁ'ﬁzx B 1+ e—ﬁl—ﬁzx '

In other words, we can express the probability of the event (survival or encounter) as a linear function
of a vector of explanatory variables. The logit (or logistic) model is a special case of a more general class
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of linear models where a function f = f(m) of the mean of any arbitrary response variable is assumed
to be linearly related to the vector of explanatory variables. The function f is the ‘link” between the
random component of the model (the response variable) and the fixed component (the explanatory
variables). For this reason, the function f(m) is often referred to as a ‘link function”.

MARK allows you to choose among a number of different link functions (we will discuss the various
link functions later in this chapter), some of which are more appropriate for certain types of analysis
than others. MARK estimates the intercept and vector of the slope parameters, using the specified
link, and then reconstitutes the values of the parameter from the values of the explanatory variables, x.
MARK does this in 2 steps: (1) first, MARK reconstitutes estimates of the parameter from f3;, 5, and

x, and then (2) MARK computes values of the parameter from f using the back transform f ~1 There
are several examples of this in the text.

end sidebar

6.3. The European dipper — the effects of flooding

We return to our analysis of the European dipper data set. Now, we will examine the effects of a specific
climatic event (flood conditions on the breeding ground) on survival and encounter estimates.

As you may recall from Chapter 3 and Chapter 4, this data set involves 7 occasions of mark-encounter,
of both male and female individuals. In those earlier chapters, we focussed on the males exclusively. In
this chapter, we’ll reanalyze this data set including both males and females. Each year in the study was
characterized by the presence or absence of flood conditions. Are years with high (or low) values of either
survival or encounter (or both) associated with years when there was a flood? Does the relationship
between flood and either survival or encounter differ significantly between male and female dippers?
In order to address these questions, we will use the following ‘logic sequence’:

step 1 - is there support for an interaction of sex and the covariate (flood) on variation in either
survival or encounter?

step 2 - if there is no strong support for such an interaction, then is there evidence supporting a
difference between the sexes in survival?

step 3 - in the absence of an interaction between sex and flood, is there any evidence supporting a
linear relationship between survival (or encounter) and the covariate (flood)?

This is the same sequence of steps used in analysis of covariance (ANCOVA). This is a very basic (and
hopefully familiar) analytical design in statistical analysis, and we will demonstrate that the very same
approach can be used to analyze variation in survival or encounter. Before we begin, let’s recast our
analysis in terms of linear models. For the moment, let’s use the simplified expression of linear models
used in earlier chapters. Our basic model, including our classification variable (SEX) is

¢ (or p) = SEX + FLOOD + SEX.FLOOD + error.

One thing you might ask at this point is — why isn’t TIME included in the model? The answer lies in the
fact that when we talk about constraints, we are speaking about ‘applying’ a constraint to a particular
starting model.

For example, we could start with the standard CJS model, with time-dependence of both survival and
encounter probabilities. Then, we could apply a specific constraint to this model. In this example, we
replace the ‘random’ effect of time in the CJS model by the ‘specific’ temporal effect of FLOOD. FLOOD is
a particular case of time-dependence, because years with the same flood condition will share the same
survival value. Thus, models with the FLOOD factor are ‘nested’ in the corresponding CJS model with
the ‘random’ TIME factor. Of course, FLOOD, just like TIME, can be crossed (interaction) with SEX.
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Our first step in this analysis is to test for the significance of the interaction term: SEX.FLOOD. If the
interaction term is not significant, we can proceed to test for the significance of the other factors.

How do we test for significance of the interaction term? Clearly, we test the model with the interaction
against the same model without the interaction — using either relative model support (the QAIC
approach), or (if you prefer) a LRT. The difference in fit of these two models is a ‘test” of the interaction
term.

@ (or p) = SEX + FLOOD + SEX.FLOOD + error
versus ¢ (or p) = SEX + FLOOD + error

SEX.FLOOD

How do we do this? The basic mechanics are the same as were described in earlier chapters — we use
MARK to fit the 2 models we want to compare. But, in this case, there is a subtle difference; although the
SEX term clearly corresponds to the 2 groups on our analysis, how do we incorporate the information
specified by the FLOOD variable? In other words, how do we ‘constrain’ our estimates for either sex to
be a linear function of flood? What about the design matrix?

OK - here we go — step by step...
Step 1 — reading in the data

Start MARK, and create a new project. The data file for this example is the full dipper data set
(ed.inp). Select it, and label the 2 groups ‘males” and ‘females’. [Reminder, you are expected to know
or remember which columns in the . INP file correspond to which groups]. There are 7 occasions in the
dipper data set.

Step 2 — identify the parameters you want to constrain

In any typical analysis, your next step would be to decide on your starting, underlying model. For
example, your starting model might include simple time-dependence in both parameters. Remember,
this fully time-dependent model is the default starting model for MARK.

How do you decide on the structure for the starting model? By using the techniques discussed
in the preceding chapters, and the GOF procedures outlined in Chapter 5. Remember — you apply a
constraint to a particular underlying (or starting) model — if this model doesn’'t adequately fit the data,
then applying a constraint will not yield a particularly powerful test.

For the moment, let’s assume that the model {¢.; p,.;} (i.e., time and group effects for both survival
and encounter) is a good (and valid) starting model. Once you’ve determined the starting model, you
need to determine the parameter indexing that MARK will use. For the dipper data set, we have 2
groups, and 7 occasions.

Thus, the PIMs for this model would look like the following;:

survival
1 2 3 4 5 6 7 8 9 10 11 12
2 3 4 5 6 8 9 10 11 12
3 4 5 6 9 10 11 12
4 5 6 10 11 12
5 6 11 12
males 6 females 12
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encounter
13 14 15 16 17 18 19 20 21 22 23 24
14 15 16 17 18 20 21 22 23 24
15 16 17 18 21 22 23 24
16 17 18 22 23 24
17 18 23 24
males 18 females 24

Remember, this is the default model that MARK will start with, so there is no need to modify the
PIMs at this stage. A GOF test (using the median-¢ — see chapter 5) yields a ¢ value of 1.183 (remember,
your estimate of ¢ might differ somewhat from this value, since the actual estimate of ¢ will depend
upon the number of simulations you run). Adjust the ¢ in the results browser from 1.000 (the default)
to 1.183 (remember, this means we’re now changing from AIC, to QAIC,).

This model represents our ‘starting point’. Note that there are 24 structural parameters — 6 survival
parameters for each sex (12 total), and 6 encounter parameters for each sex (12 total). However, recall
that there are a couple of non-estimable -terms here, one for males and females, respectively, so 22
total estimable parameters (10 survival, 10 encounter, 2 f-terms). Go ahead and fit this model to the data.
Call it ‘phi(g*t)p(g*t) - PIM (we’ve added the PIM label so that when we look at the model in the
browser, we'll know that this model was constructed using PIMs only).

T Results Browser: Live Recaptures (CJS) c-hat = 1.1830000 =<
B8=: x| B o =2 s s

Model QAICe Delta QAICe | QAICc Weight | Model Likelihood | Mo. Par. | GDeviance
{philatpigT) - PIM} 539.3016]  0.0000 100000 1.0000 2| E41TE

Now, we’ll fit a ‘constrained model’ to these data. For the moment, we're concentrating on survival in
our analysis of these data, so the parameters we’re interested in are in ‘survival” matrices, the survival
PIMs. Thus, we want to constrain 12 parameters: 6 survival estimates for males, and 6 for females. How
do we do this? In other words, we want to make the probability of survival a linear function of other
factors. In this particular example, the ‘other factors” are SEX, and FLOOD.

Step 3 — defining the model structure of the linear constraint (modifying the design matrix)

As suggested earlier, linear models are specified via a ‘design matrix’. In fact, this is precisely what
we’ll do in MARK - specify a particular design matrix, corresponding to the particular linear model
we want to apply to the data. Again, recall that the name ‘design matrix’ reflects what it does — it is a
matrix containing the dummy variable structure which ‘codes’ the design of the linear model you are
fitting to the data. What would the design matrix corresponding to model

¢ (or p) = SEX + FLOOD + SEX.FLOOD + error

look like? As a first step, we generally rewrite this model expression more formally. If we consider FLOOD
as a simple binary variable (a year is either ‘flood’ or ‘non flood’), then the corresponding linear model
equation would be:

Yj = By + Bo(SEX) + B3(FLOOD) + B,(SEX.FLOOD) + €

Recall that each column in the design matrix corresponds to each ‘B’ term in the model. In the
model, we have 4 different ‘g’ terms — the intercept, the term for SEX, the term for FLOOD, and the term
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corresponding to the (SEX.FLOOD) interaction. So, the design matrix will have 4 columns. Now we need
to create, or modify, the design matrix for this model in MARK. You may have noticed that there is a
menu in MARK called ‘Design’. If you pull down the ‘Design” menu, you’'ll see that you are presented
with several options: full, reduced, and identity.

File Delete Order Output Retrieve PIM Design Run Simulations Tests Adjustments Window Help
EBlo &4 8| ¥ | Bm i

Reduced
f— Identity

Understanding the distinction between the various options in the ‘Design’ menu will take a few steps,
so for the moment, we'll start by selecting the ‘Design | Full’ menu option from the ‘Design’ menu.
Once you select ‘Full’, a new window will pop up on the MARK desktop, looking like the following:

| Design Matrix Specification: Live Recaptures (CJs) g@

[>[m] 8] o @ A4

Deesign Matrix Specification (B = Beta)
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This new window is the ‘Design Matrix Specification’.” Here we are using the full dipper data,
consisting of 2 groups (males, females), and 7 sampling occasions). For larger data sets (more groups,
more occasions), you may only see parts of it, so you need to get familiar with the basic layout. First, and
most obviously, the matrix is split into a series of columns. In this example, there are in fact 25 columns,
1 each for each of the 24 ‘potentially” estimable parameters (remember, this is the CJS model, with 12
survival and 12 encounter parameters), and 1 ‘parameter label” column (the grey one in the middle of
the matrix, labeled ‘Parm’). At the top of each of the columns representing the 24 parameters, you'll see
headers like ‘B1’, ‘B2” and so forth. Recall that ‘B” stands for ‘B’ — thus, the columns ‘B1’, ‘B2’ ‘B3’ refer to
model parameters ‘', ‘B,” and ‘B3, respectively.

How many rows in the design matrix? You might guess 24. You would be correct! The design matrix
— the full design matrix — for the CJS model for this data set is (in effect) a (24 X 24) matrix (we'll ignore
the parameter column for the moment).

* This is where it helps to have a big monitor!
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If you look at the design matrix for this model carefully, you'll see that it has the following general
structure:

survival
dummy null
variables
recapture
null dummy
variables

In the upper-left and lower-right quadrants, we have the ‘dummy variable coding’ for the survival
and encounter probabilities, respectively. In the upper-right and lower-left quadrants, we have what
we'll refer to as the ‘null’ coding.

Whatare these codings? Let’s look at the upper-left quadrant first— the dummy coding for the survival
parameters. This quadrant is shown below:

- Design Matrix Specification: Live Recaptures (CJS)
INOTTREN ESEY

B4 B5 BE B7
Phi t4

Design Matrix Specif

o | B0 | B11 | B2 |,
hi g1t *hi g 13| *hi g 182 hi g 118 7 2™

5:Phi
6:Phi
7.Phi
8:Phi
G:Phi
10:PH
11:PH
12:PH

olololala|alalalalals
olo|lo|lo|lo|o|o|o|o|o
olalalalalalalalalalala

olo|lolole(le|(o|e

First—how big (number of rows, number of columns) is the quadrant? Since the full matrix is (in effect)
(24 x 24), then 1/4 of this is a (12 x 12) matrix. Thus, the upper-left quadrant are the first 12 columns
and rows (going from left to right, top to bottom). In this quadrant (pictured at the top of this page),
we see a column of 12 “1’s (the column labeled ‘B1 - Phi Int’), a second column of 6 ‘1’s followed by
6 ‘0’s, then a series of columns with “1’s going down along a diagonal. (Note: the column shows a label
of ‘B1 - Phi Int’. MARK provides the indicated column labels by default for the full design matrix
corresponding to a fully time-dependent model structure, as specified by the PIMs. For other models,
the default column labels are simply Bn (e.g., B1, B2, B3...). To change the label for a particular column in
the design matrix, simply right-click within any cell in a particular column. This will spawn a series of
options you can select from — one of which is to label the column. Meaningful (to you) column labeling
is very useful until you've developed some experience with design matrices — the labels will help you
keep track of things.)

Remember, what is pictured here is the part of the design matrix which corresponds to the survival
parameters for the ‘full” general model - model {@,,; p,.;} (Where g = SEX). In other words, the basic CJS
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model for 2 groups. This is what ‘Full’ refers to when you select that option from the ‘Design’ menu -
‘Full’ means the fully time-dependent model, as specified by the PIMs.

Second, the actual structure of this part of the design matrix reflects the linear model corresponding
tomodel {¢,,;} (remember, we're only considering the survival part of the design matrix for now). Now,
given that there are 7 occasions, and 2 groups (males and females), the linear model corresponding to
model ¢.,; is (wait forit...)

Y = B1 + Bo(SEX) + B3(ty) + B4(ty) + Ps(ts) + Be(ts) + Br(ts)
+ Bg(SEX.t;) + Bo(SEX. ty) + B10(SEX.t5) + B11(SEX. ty) + B12(SEX.t5) + €

Pretty cumbersome looking, but not too hard if you go through it slowly. One term for the intercept
(B1), one term for the ‘group’ effect (i.e., sex, f,), 5 terms for the 6 time intervals over which we hope to
estimate survival (5 to ;), and then 5 terms for the interaction of sex and time (g to f1,) — a total of
12 parameters. Thus, 12 columns for this part of the design matrix, just as we observe in the preceding
figure. Remember — even though there are 6 time intervals for survival (7 occasions = 6 intervals), we
need only 5 columns — 5 parameters — to code them. So, for 6 intervals (which is analogous to 6 levels
of a ‘time’ treatment), you need (6 — 1) = 5 parameters. This is precisely where the ‘n — 1" degrees of
freedom bit comes from in ANOVA (and which is almost never explained to you in your basic stats
class — they simply teach you ‘rules’ like ‘n — 1 degrees of freedom. ..” without explaining why. Now
you know why! — it relates to how the linear model is set up and reflects the number of columns needed
to code for a ‘treatment’ in the design matrix).

However, note that the columns of the design matrix are labeled ‘B1” to ‘B12". MARK defaults to
labeling the first column (the ‘intercept’ column) as ‘B1’, which seems counter to the (fairly) standard
linear models convention of using B, for the intercept. While you can always change it in the MARK
preferences if you want, we will adopt the convention of using f; for the intercept. Doing so makes it
much easier to relate the terms of the linear model to specific columns in the design matrix (column B1
in the design matrix corresponds to f8; in the linear model, column B2 corresponds to f8,, and so on).

OK, so that’s the basic structure — 12 columns, and 12 rows (12 X 12): 12 columns for the 12 parameters
of the linear model, and 12 rows for the (2 groups X 6 occasions). Remember — the number of columns
in the design matrix represents the number of parameters we want to estimate, while the number of
rows in the design matrix reflects the number of parameters in the underlying model (i.e., the parameter
indexing specified in the PIMs). If the number of columns is < the number of rows, then this implies
that we are applying a constraint to the underlying model structure.

What about the actual dummy variable coding? Well, the intercept column should be straightforward
—it’s all “1’s. Next — the column coding for ‘SEX’. Here it is arbitrary which dummy variable you use to
code for ‘males’ and for ‘females’ (there is a fairly common convention for using ‘1’s for males, and “0’s
for females, but it makes absolutely no difference at all). Again, there are 2 levels of this effect — 2 sexes.
So, we need 1 column of dummy variables to code for ‘SEX’ (that old ‘n — 1 degrees of freedom’ thing
again). So far, so good — and hopefully, pretty easy stuff.

What about time? Well, if you remember the introduction to linear models and the design matrix
from earlier in this chapter, you realize that what MARK does is use a row of all ‘0’s to code for the last
time interval, and then “1’s along the diagonal to code for the preceding intervals. The choice of using
‘0’s first, then the diagonal, is entirely arbitrary (you could, for example, use a diagonal set of “1’s, with
the last row being all ‘0’s — makes little difference to the overall model fit, or the reconstituted estimates)
— it is a MARK default. Note that this pattern is repeated twice — once for the males, and once for the
females. Look closely — make sure you really do get it. Finally, the interaction terms. Pretty easy — just
multiply the ‘SEX’ column by the “TIME’ columns to generate the ‘SEX. TIME’ interaction columns. Got it?
Good!
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Now, what about encounters? So far, we've been talking only about modeling survival. Well, since the
general modelis { @, p,.;}, then the structure for the design matrix for encounters should be identical
to the one for survival, exceptitis located in the lower right quadrant of the design matrix — the encounter
part of the design matrix is pictured below. Before we proceed, what about the 2 ‘null” quadrants? Well,
since ‘null’ generally refers to ‘0", you might suspect that the ‘null” quadrants are filled entirely with ‘0’s.
You would be correct.

SRESRESRESE — EERESRE-RE=NE=N — =N
[SRE=RE=E — E=RESRESRE=RE=N — E=NE=H N
[=RE=0 — E=RN=RE=RE=RE=N — E=NE=NE=T N
[=0 — E=RE=RR=RE=RE=0 — E=NE=NE=NE=1 N
o|lo|lololo|o|o|lalala|o

begin sidebar

changing the default reference level

In the preceding, we’ve used the default coding system in MARK to specify the ‘full” design matrix.
The default uses the last time interval or occasion as the reference (i.e., the last time interval or occasion
is represented by the intercept). As will be discussed later in this chapter (p. 77), there may be reasons
why you don’t want to use the last interval or occasion as the intercept — in particular, if it involves
confounded parameters. For example, in a fully time-dependent CJS model, the final ¢ and p estimates
are confounded. In such cases, it may make sense to change the default reference level to (say) the first
interval or occasion. MARK makes it easy to do so—simply access ‘File | Preferences’,and check the
box ‘For time effects in the using matrix, make the first row the reference value’. Recall
that the first row corresponds to the first interval or occasion.

end sidebar

Back to the problem at hand — we want to constrain the survival estimates — the first 12 parameters
(rows 1 — 6 for the males, and rows 7 — 12 for the females). In MARK, you constrain parameters by
‘modifying’ the design matrix. For our present example, we want to constrain survival to be a function
of SEX, FLOOD, with a SEX.FLOOD interaction. Recapture probability we’ll leave as is — with simple SEX
and TIME differences, with a SEX.TIME interaction. Simple designs tend to be very easy, more complex
designs obviously less so. So, we really need to consider only the structure of the design matrix for
survival.

In fact, all you really need to do is write out the linear model equation for survival. In this case, it
would be:

Yj = By + Bo(SEX) + B5(FLOOD) + B,(SEX.FLOOD) + €.

A term for the intercept (), a term for the sex effect (8,), a term for the flood effect (85 — remember
that flood is a simple binary state variable — either ‘flood” or ‘no flood’), and a term for the interaction
of the two (f,). So, the survival part of the design matrix would consist of 4 columns, corresponding
to this linear model. The number of rows? Again, the number of rows is the product of the number of
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time intervals specified in the PIMs, and the number of groups (so, 6 X 2 = 12 rows).

We already know how to code the intercept term, and the SEX term. What about the FLOOD term? Well,
since flood state is a binary variable, we can use ‘1’ to indicate a flood year, and ‘0’ to indicate no flood.
In this study, the flood occurred during the 2" and 3™ breeding seasons only.

Thus, the design matrix for the survival parameters will be — for males:

INTERCEPT SEX FLOOD SEX.FLOOD
1 1 0

S OO0 R Bk o
S O M

1
1
1
1
1

[ T T G T G Ty

and for females

INTERCEPT SEX FLOOD SEX.FLOOD
1 0 0 0
1 0 1 0
1 0 1 0
1 0 0 0
1 0 0 0
1 0 0 0

Note that since the SEX column is now all ‘@’, the interaction column will also be a column of “0’s,
regardless of what is in the FLOOD column. Thus, putting the two sexes together, the design matrix for
survival would be:

INTERCEPT SEX FLOOD SEX.FLOOD
1 1 0 0
1 1 1 1
1 1 1 1
1 1 0 0
1 1 0 0
1 1 0 0
1 0 0 0
1 0 1 0
1 0 1 0
1 0 0 0
1 0 0 0
1 0 0 0

Got it? Now, all that’s left is to translate this design matrix into MARK. There are a couple of ways
to do this, but since we have the ‘full design matrix” open already, we’ll go ahead and modity it.

Now, recall thatin the unmodified full design matrix, we have 12 columns for the survival parameters,
and 12 columns for the encounter parameters (we're ignoring the encounter parameters for the time
being). So, we want to reduce the number of columns for the design matrix for survival from 12, to 4.
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It is this reduction that leads us to say that a model where survival is constrained to be a function of
SEX and FLOOD is a ‘reduced parameter model’. It is reduced because the number of columns (i.e., the
number of parameters) is reduced, relative to the starting model.

Now, MARK makes it easy to manipulate the design matrix. But, for the moment, we’ll do it
‘manually’, without some of the ‘way cool and nifty’ shortcuts that MARK offers. After some practice,
you’ll probably skip the manual approach, but then...the manual approach almost always works, even
if it takes a bit longer. Basically, we want to keep the column corresponding to the intercept (the B1
column in the matrix MARK presents). We also want to keep the SEX column (column B2). Then, we
want 2 columns: one for the flood dummy variable, and one for the interaction. The simplest approach
to doing this is to manually edit the cells in columns 3 and 4 of the existing design matrix, entering
the dummy variable coding for FLOOD, and the SEX.FLOOD interaction, as described earlier. All that’s left
after that is to delete the other 8 columns, which are no longer needed (there are lots of ways to delete
or add columns to the design matrix — note the various menus specifically for this purpose. You can
also right-click your way to the required structure). The final design matrix, showing both survival and
encounters, is shown below:
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=1 — E=RE=RE=RE=NE=N — F=NE=RE=RE=NE=RN=RE=RE=-RE=-RN=NE=RE=RN=N A=N =R =]

olo|lo|lo(lo|lo|o|la|la|o|o
olo|lo|lolo|o|o|la|la|o
olo|lo|lolo|lo|o|la|la
[=H =N =0 E=NE=0 =0 =N =]

Again, we now have 4 columns coding for the survival parameters, and 12 columns for the encounter
parameters. Study this design matrix carefully — make sure you understand how it is constructed, and
(obviously) why it has the structure it does.

Note: You may have noticed the grey-shaded column in the various design matrices we’ve examined
thus far. This is a handy little feature of the presentation of the design matrix in MARK, which helps
you remember which rows of the design matrix correspond to which parameters. This ‘guide column’
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(for lack of a better name) can be dragged left or right within the design matrix — this is convenient since
you can drag it to a point which conveniently separates the survival and encounter parameters to the
left or right of the guide column, respectively (as we’ve shown in this example).

6.3.1. Design matrix options: full, reduced, and identity

For the preceding example, we started by generating the ‘full design matrix’, corresponding to the
general time-dependent model {¢,,; p,.;}. We did this by selecting the "Full’ option from the ‘design
matrix’ menu. You might have noticed two other options — one for a ‘reduced” design matrix, and the
other for an ‘identity’ design matrix. The distinctions among the three options are:

1. The “full’ design matrix corresponds to a fully ‘group x time” model. If the underlying PIM
structure is fully ‘group X time’, then selecting the design matrix option ‘full’ from the
menu will generate the standard ‘group X time” design matrix, based on intercept (reference)
coding —MARK defaults to using the last time interval as the reference cell (this is discussed
elsewhere). If you select the “full’ design matrix option when the underlying PIM structure
is not fully ‘group X time’, then MARK will respond with an error box. The ‘full” design
matrix option applies only if the underlying PIM structure, is fully ‘group X time’ — if the
PIM structure is anything else, then you need to use the ‘reduced” option (see 2, below).

2. Ifeither (i) the underlying PIM structure does not represent a fully ‘group X time’ model (e.g.,
if the PIM structure represents a reduced parameter structure — fewer parameters than the
‘group X time’ structure, or more parameters than a ‘group X time’ structure — for example,
for a TSM model; Chapter 7), or (ii) you want to build a design matrix which constrains the
underlying PIM structure (e.g.,applying a constraint to a ‘group X time” PIM structure where
time might be constrained to be a linear function of some environmental covariate), then
you would select the ‘reduced” design matrix option (note: the term ‘reduced’ is perhaps
somewhat misleading, since in fact you would use it for a model with more parameters than
a ‘group X time’ model — the word ‘reduced’ would suggest fewer parameters).

The ‘reduced’ option is the option you use whenever you want to construct a design matrix
which does not correspond to a full ‘group X time’ model. When you select ‘reduced’, MARK
presents you with a popup window which asks you to specify the number of columns you
want in the design matrix, MARK defaults to the number of columns represented in the
PIMs (i.e., if the PIMs specify n parameters, then the default design matrix will have n
columns). If you want to start with fewer columns, you simply change the value in the
popup window.

3. The ‘identity’ matrix is the default design matrix in MARK - The “identity’ option results
in the number of columns in the matrix equaling the number of rows, with the diagonal
filled with ones and the rest of the matrix zeros. This is an identity matrix, and provides no
constraints on the parameters. The identity matrix can be selected for any model, regardless
of the underlying PIM structure.

6.4. Running the model: details of the output

Go ahead and run this model — call it ‘Phi (sex*flood)p(sex*time)’. Now, before

Link Function
you submit this model, something important to notice (image to the right) — the a
sin link is no longer the default link function. In fact, as you can see, the sin link is & Logt
not even available. The default (and generally preferred) link function when you : o~

change the design matrix from the default identity matrix is now the logit link.
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begin sidebar

available link functions in MARK, and...why no sin link with a design matrix?

MARK currently supports 8 different link functions: 4 which constrain parameters to the interval [0, 1]
(logit, log-log, complementary log-log, and the default sin link), and 4 which either do not restrict the
parameters to be in the [0, 1] interval (identity and log), or which are constrained versions of the logit
transform (cumulative and multinomial logit; these will be introduced later).

The following tabulates many of the more commonly used link functions and back-transformations
in MARK, presented assuming a simple linear function 6 = f; + ,(x), where 0 is some parameter
bounded [0, 1] (e.g., encounter probability).

link function back-transform
sin arcsin(20 — 1) = By + Bo(x) 0 = [sin(By + By(x)) +1]/2
(B1+6>(x)
. 0 exp

ogistic Og( 1= 9) B+ B2(x) s exp(ﬁl+ﬁz(x))

log In(6) = B, + B(x) 6 = exp (B, + B(x))
log-log log(~10g(6)) = By + Box) O = exp(-exp(By + By(x))

complementary log-log ~ log(—log(1 - 0)) = By + fo(x) 0 =1-exp|[—exp(B; + po(%))]
XB 1

* e
Note the equivalence of the following: ——— = ————
A

Although the logit link function is a familiar, commonly used link function used for statistical
analysis of [0, 1] bounded parameters, it can present some problems during the numerical optimization
for parameter estimates for § that approach +oo (i.e., as the real parameter values approach either 0 or 1
—so-called ‘boundary estimates’). As a result, the sin link, which tends to perform better for ‘boundary
estimates’, is the default in MARK.

Why the difference in performance between the two link functions? To understand the difference,
first consider the following figure where we plot parameter values back-transformed to the real
probability scale, for both the sin and logit link functions:

o
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e —— expit(XB)
(sin(XB)+1)/2
sin(Xp)
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In the plot, notice that the ‘standard’ sin transform (blue line) oscillates between [+1, —1], whereas
we want a function that is bound on the interval [0, 1]. To achieve this, MARK transforms the sin link
by first adding 1 (changing the scale from [+1, —1] to [+2, 0]), and then dividing by 2, transforming
it to the [0, 1] interval (the red line in the plot).” Both the original and transformed sin link functions
oscillate, whereas the back-transform from the logit scale (black line; the back-transform is usually
known as expit, the exponential function ‘exp’ being the opposite of the ‘log” transformation used in
the logit link) is monotonic. This difference (oscillatory versus monotonic) has important implications,
and as a result, the logit and sin links have both advantages and disadvantages that are important to
understand.

First, why is the sin link the default link function in MARK? The simple explanation is that the sin
link generally ‘performs better’ (than the logit link) at handling parameters that are estimated near
the 0 or 1 boundaries. Have a look at the following plot:

1.0 e e

0.8 1

0.6 1

0.4 4

real paramater value

0.2
— expit(XB)
in(XB)+1)/2
00 (sin(XB)+1)
0 2 4 6 8 10

Xp

Here we see that for some values of the covariate (represented by Xg along the x-axis), the logit link
asymptotically approaches 1 (the same thing applies in reverse for the 0 boundary). In fact, over a fair
range along the x-axis (say, for values of X8 > 6), it is probably impossible to differentiate between
two values of X in this region of the curve. This is important because MARK counts parameters by
looking at the slope (partial derivative) of the likelihood function at the putative maximum (this point
is called x in the plot). MARK does this numerically by evaluating the derivative as

i L0 0)

6—0 o

where 6 is a (very) small deviation away from the value x, on the function f(x) (in this case, f(x) is
the likelihood function). If the derivative evaluates to something other than 0, then the parameter has
changed the ‘curvature’ of the (likelihood) function, and thus, the parameter is counted as a distinct
parameter. If the function is ‘flat’ (as the logit function is), then MARK has a difficult time detecting
such a change in slope, and as a result, may not correctly count the parameter. More formally (as
detailed in the Addendum to Chapter 4), both the first and second derivatives of the function approach
0. As a result, determining the rank of the information matrix (a key step in counting parameters) is
not a reliable method for determining the number of parameters estimated when using the logit link.

In contrast, because the sin link does not asymptote for any range of values of X3, then the numerical
evaluation for the slope (derivative) between x and x + 6 will generally # 0, even if very close to either

* The use of the sin link was introduced by Box (1966) — the original reference used sin(Xﬁ)z, whereas MARK uses (sin(Xg) +1)/2
to ensure the back-transformed real probability estimate is on the [0, 1] interval. In fact, it might be better named the arcsin link,
since estimation is on that transformed scale, and back-transformed using the sin function (see table on the preceding page),
but ‘sin link” is somewhat traditional, and is the name used in MARK.
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the 0 or 1 boundaries. As a result, the rank of the information matrix is a reliable estimator of the number
of parameters estimated — the sin link will generally correctly estimate (and count) parameters that
fall near either boundary. Thus, the default link function in MARK is the sin link.

But, the sin link is ‘greyed out’...

So, if the sin link has this advantage ‘at the boundaries’, why is sin link ‘not available’ (i.e., is ‘greyed
out’) when the design matrix is modified (i.e., when the design matrix is not a default identity matrix)?

The reason, in fact, reflects the ‘“downside’ of the sin link being cyclical (oscillatory), and not monotonic.
The sin link oscillates between 0 and 1 (under the transformation used in MARK), with a period of
27t. This is important because it means that under the sin link, any two covariate values that differ
by 27t would yield exactly the same parameter estimate (i.e., sin(x), sin(x + 2m), and sin(x + 4m) all
result in the same value, given x), which might not make much biological sense (in other words, it
is unlikely that the biological relationship between some covariate and some parameter oscillates).
On the other hand, it is probably much more reasonable to imagine that the parameter changes as a
linear, monotonic function of the convariate (e.g., as covariate increases, parameter increases, over the
observed range of the covariate), which is what the logit link allows.

As aresult, the sin link should only be used with design matrices that are identity matrices, or when
only one column in each row has a value not equal to zero, because the sin link will reflect around the
parameter boundary, and not enforce monotonic relationships (as discussed above). In other words,
when the range of the covariate and/or the parameter estimates cause the link function to straddle 0,
the logit link is better for non-identity design matrices.

Thus, although the sin link is the best link function to enforce parameter values in the [0, 1] interval
and yet obtain correct estimates of the number of parameters estimated, you need to be careful: in fact,
because the sin link is not monotonic, the sin link is simply not available whenever you manipulate
the design matrix (i.e., MARK protects you from potential error if you try to use the sin link).

Here is a worked example demonstrating the problem. Consider the survival of some organism
deliberately exposed to a potentially toxic chemical. The data set (sin_example.inp) consists of 6
sampling occasions, and 2 groups (treatment and control). Analysis of this data set provides a very
interesting example of the misbehavior of the sin link function”. Fit the model {¢,, ¢ Pt} using a sin
link. MARK will not let you do this directly — you'll need to use a ‘parameter-specific’ link, which
we’ll discuss later, and examine the parameter estimates:

Sin Link Logit Link

Treatment Control Treatment Control

Interval Estimate Estimate Estimate Estimate
1 0.693804 0.809271 0.723796 0.786824
0.966087 0.901265 0.913274 0.936837
0.902766 0.966995  0.921747 0.943152
0.908336 0.817021 0.846637 0.886047
0.684043 0.800919 0.700348 0.767003

v W N

As illustrated at the top of the next page, the differences in survival of the treatment and control
groups are not consistent between the two link functions. Using the sin link, the control group is not
consistently larger than the treatment group, or vice versa. In contrast, note how this constraint is
enforced with the logit link function, i.e., the control estimate is always greater than the treatment
estimate. The survival probabilities are parallel on the logit scale, but not on the sin scale.

How can this be? The answer again lies in the fact that the logit function is monotonic, whereas the
sin function is not. For this example, the biological interpretation of the sin model is nonsense, yet,
interestingly, this model provides the minimum AIC by 3 units. Further, the treatment effect would
appear to be significant with this model. So, if you use the sin link with a DM, be careful, especially
for design matrices where a row in the matrix has non-zero values in more than 1 column.

* When it misbehaves - it is generally not easy to predict when it will.
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1009 sin link 1909 Jogit link

estimated survival
estimated survival

treatment
control

interval interval

Some important additional details...

Among the 6 standard link functions (excluding the cumulative and multinomial logit links), the log
and identity link functions do not constrain the probability to the interval [0, 1], which can occasionally
cause numerical problems when optimizing the likelihood. The log link does constrain real parameter
values >1 (which is clearly useful for parameters which are naturally > 0). For the log and identity
link functions used with an identity design matrix, MARK uses the sin link function to obtain initial
estimates for parameters, then transforms the estimates to the parameter space of the log and identity
link functions when they are requested.

end sidebar

Go ahead and run this model, and add the results to the results browser. The QAIC, for this model
(given the value for ¢ we specified at the outset) is 584.77, which is approximately 15 less than our
starting, general model. Thus, based on these 2 models, we would conclude that our ‘constrained’ (i.e.,
reduced parameter) model is many times better supported by the data than was our general starting
model. However, note that our constrained model is reported to have 15 estimated parameters. And yet,
if you look at the design matrix, you'll see that we have 16 columns, meaning 16 parameters.

So why does MARK only report 15, and not 167 MARK reports the numbers of parameters that it can
estimate, given the data, not the number of parameters that are theoretically available to be estimated. As
discussed in the preceding -sidebar-, the sin link generally does ‘better’ when dealing with parameters
near the boundaries — meaning that it will often ‘succeed’ at estimating a few more of these ‘problem’
parameters than the logit link. However, here, where we’ve modified the design matrix, we need to
use the logit link. If you look at the parameter estimates for the constrained model, you see that the
encounter probability for males for the third occasion (reconstituted parameter 14) is estimated at 1.0,
with a standard error of 0, which is usually diagnostic of a problem. As such, MARK doesn’t ‘count it’
in the parameter total. So, MARK reports only 15 parameters, not 16. As a result, you need to manually
adjust the number of parameters to reflect the ‘missing’ parameter. You do this with the ‘Adjustments’
menu. Simply change the number of parameters for this model from 15 to 16.

Now, let’s look at the estimates for survival (shown at the top of the next page). Couple of things to
notice. First, the parameters 1 — 6 correspond to males, 7 — 12 to females. This is what we specified
in the PIMs for the underlying model, to which you applied the constraint reflected in the linear model.
Now, remember that there was a flood over the second and third intervals only. This is seen in the
estimates — for males, for example, survival in the 2 flood years is 0.4725, while in the non-flood years,
survival is 0.5970. For females, the survival during the 2 flood years is 0.4537, while for the non-flood
years, it is 0.6403.
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dipper analysis
standard Error and Confidence Intervals Corrected for c-hat = 1.1830000

Real Function Parameters of {phi(sex+flood+sex*flood)p(sex+time+sex*time)
95% Confidence Interval

Parameter Estimate standard Error Lower Upper
1:Phi 0.59704323 0.0570863 0.4820290 0.7022920
2:Phi 0.4724823 0.0698962 0.3407771 0.6081324
3:pPhi 0.4724823 0.0698962 0.3407771 0.6081324
4:phi 0.5970433 0.0570863 0.4820290 0.7022920
5:Phi 0.5970423 0.0570863 0.4820290 0,7022920
6:Phi 0.5970423 0.0570863 0.4820290 0.7022920
7:Phi 0. 6403604 0.0576376 0.5215850 0.7441143
8:Phi 0.4536926 0.0640348 0.3335576 0.5794739
9:pPhi 0.4536926 0.0640348 0.3335576 0.5794739

10:phi 0.6403604 0.0576376 0. 5215850 0.7441143
11:phi 0.6403604 0.0576376 0.5215850 0,7441143
12:Phi 0.6403604 0.0576376 0.5215850 0.74411432

Where do these ‘estimates’ come from? Notice that these are labeled as ‘Real Function Parameters’
—what does that mean? The answer is found if you look in the “full output’. Scroll down until you get to
the sections showing the 1link function parameter estimates, and the reconstituted real function
estimates. These are the key ‘bits’ we need. What are these two types of estimates, and why are they
important?

In brief, the ‘link function parameters’ are the estimates of the ‘slope parameters’ in the linear
model, on the link function scale. Remember, we're fitting what is in effect a regression model to the
data, a regression model that contains estimated parameters — these are the  values referred to earlier.
In this example, they are logit link function parameter estimates. The real function parameters are the
estimates of the survival and encounter parameters themselves, calculated from the regression model
on the transformed scale, back-transformed to the real probability scale.

6.5. Reconstituting parameter values

Let’s look at the link function parameter estimates a bit more closely. Recall that for the constrained
model, 15 parameters were estimated. Can we confirm this by looking at the link function parameter
estimates? You can look at the ‘Beta’ estimates by clicking on model ‘Phi (SEX*FLOOD) p (SEX*time)” in
the browser (to make it active), and then clicking on the third icon from the left in the browser toolbar.

This will open up the editor showing the p-estimates (i.e., the estimates of the intercept and slopes):

95% Confidence Interwval

Parameter Beta Standard Error Lower Upper
1:Phi Int 8.5769292 8.2381023 8.1259286 1.8279298
2:sex -8.1837785 8.3178832 -8.8852536 8.4377125
3:flood -8.7626908 @.33917% -1.4274816 -8.8979008
4:sex.flood 8.2593580 8.4845998@ -8.6984641 1.20891648
5:p Int 1.8885012 8.6984232 -8.2647282 2.4417386
6:p gl 2.5547736 6.1084028 -9.48268161 14.511563
7:p tl -8.11232512 1.1841832 -2.4338934 2.2085911
8:p t2 8.7270215 1.1959268 -1.6169934 3.8718365
9:p t3 1.3891620 1.2610077 -1.1624131 3.7807370

18:p t4 B.9080853 8.9696158 -8.9923617 2.8085323
11:p t5 1.4251484 1.8766764 -8.6851454 3.5354262
12:p gl*tl -2.2989366 6.1921984 -14.435646 9.8377726
13:p gl*t2 12.158812 1917.2767 -3745.7116 3778.0133
14:p gl*t3 -2.5858169 6.3181526 -14.968596 9.7985625
15:p gl*t4 -1.9295379 6.1796697 -14.841691 18.182615
le:p gl*t5 -2.4613908 6.8362762 -14.292492 9.3697117
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We see that there are 16 -estimates, but that only 15 of them are actually estimable (note the standard
error for parameter 13). This is why MARK reports 15 estimable parameters. No confounded p-terms
here (more on why in a minute). So we see again that the number of estimable parameters MARK
reports in the browser corresponds to the number of estimable ‘slopes’ in the linear model.

But let’s explore what these ‘link function parameter estimates’ actually mean. This will make
explicitly clear what link functions are all about. Let’s look at the ‘link function parameter estimates’
from model {SEX FLOOD SEX.FLOOD} model (shown at the bottom of the preceding page). The first 4
parameter estimates are:

S

Parameter term B
1 INTERCEPT 0.576929
2 SEX —0.183767
3 FLOOD —-0.762691
4 SEX.FLOOD  (.259347

These values are the  coefficients (‘slopes’) for each of the terms in our linear model, estimated on
the logit link scale: one each for the INTERCEPT, SEX, FLOOD, and the SEX.FLOOD interaction (parameters
1 — 4, respectively, as shown above). It is through using these f estimates that we ‘reconstitute’” our
estimates for survival.

A simple example will make this clear. Suppose you were given the equation Y = 3.2x +4. If you were
then given some value x, you could interpolate what the value of Y will be (on average, if the equation
is a regression line). For example, if x = 4, then Y = 16.8. The same thing applies in our constraint
analysis. We now have an equation (linear model) of the form:

logit(¢) = By + B(SEX) + B5(FLOOD) + f,(SEX.FLOOD).

Now, from this equation, and given estimates of each of the regression coefficients f;, we can
‘reconstitute’ estimates of survival for any value of SEX, FLOOD and the interaction (SEX.FLOOD).

To make sure you really understand what is happening, let’s consider how the reconstituted estimate
for male survival over the fifth interval (i.e., ¢5) is obtained. We must first compute the estimate of
survival on the logit scale using the linear formula noted above, where the values of 8, f,, B3 and B,
are parameters (‘beta’) 1, 2, 3 and 4 (respectively).

Formales, SEXis coded ‘1". As the fifthintervalis a ‘non-flood’ year, FLOOD is ‘0’,and thus the interaction
term (SEX.FLOOD) is also ‘@’ (since (1 X 0) = 0).

Therefore,

= 0.576929 + (=0.18377) x (1) + (=0.76269) x (@) + (0.25935) x (0)
= (0.393159.

The reciprocal of the logit transform (usually referred to as expit) is

elogit((f)s)

expit(¢ps) = —————.
pit(¢s) . Jogiti)
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Thus, the ‘reconstituted” value is

60.393159

®5 = — 35155
1 4 0393159

= 0.5970429.

This is the result reported by MARK (up to the level of the rounding error).

begin sidebar
reconstituting standard error of estimate

In the preceding, we saw how we can ‘back-transform’ from the estimate of § on the logit scale to an
estimate of some parameter 0 (e.g., ¢ or p) on the probability scale (which is bounded on the interval
[0, 1]). But, we're clearly also interested in an estimate of the variance (precision) of our estimate,
on both scales. Your first thought might be to simply back-transform from the link function (in our
example, the logit link), to the probability scale, just as we did above. But, does this work?

Consider the male dipper data. Using the logit link, we fit model {¢, p } to the data — no time-
dependence for either parameter. Let’s consider only the estimate for ¢. The estimate for § for ¢ from
model {¢_ p_} is 0.2648275. Thus, our estimate of ¢ on the real probability scale is

L 0P 303206
Y= 1 + (02648275 ~ 2303206

= (0.5658226,

which is what MARK reports (to within rounding error).

But, what about the variance? Well, if we look at the  estimates, MARK reports that the standard
error for the estimate of § corresponding to survival is 0.1446688. If we simply back-transform this
estimate of the SE from the logit scale to the probability scale, we get

o 1446688 g 155657
1 4 01446688 2155657

= 0.5361043.

However, MARK reports that the standard error for ¢ is 0.0355404, which isn’t even remotely close
to our back-transformed value of 0.5361043.

Whathas happened? Well, remember (from Chapter 1) that the variance for a parameter is estimated
from the likelihood based on the rate of change in the likelihood at the MLE for that parameter (i.e., the
second derivative of the likelihood evaluated at the MLE). As such, you can’t simply back-transform
from the SE on the logit scale to the probability scale, since the different scalings influence the shape
of the likelihood surface, and thus the estimate of the SE.

To get around this problem, we can make use of something called the Delta method. The Delta
method is particularly handy for approximating the variance of transformed variables (and clearly,
that is what we are dealing with here). The details underlying the Delta method are beyond our scope
at this point (the Delta method is treated in some detail in Appendix B); here we simply demonstrate
the application for the purpose of estimating the variance of the back-transformed parameter.

For example, suppose one has an MLE J and an estimate of var(), but makes the transformation,
A {,2

O0=e" .

Then, using the Delta method, we can write

2
var(0) ~ ( ) X Var(P).

[eB] NeB)]
Y)lCD)
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So, all we need to do is differentiate the transformation function for 6 with respect to y, which yields

2
2y.e” . We would simply substitute this derivative into our expression for the variance, yielding
— A 52\ 2 —
var(0) ~ (2)7.8V ) X var(y).

Given values for , and var(), you could easily derive the estimate for var(6).
What about the logit transform? Actually, it’s no more difficult, although the derivative is a bit
‘uglier’. Since

then

99 \? .
vAar(@)z( (P) x Gat(p)

It is worth noting that if

¢ = =
1+eﬁ

then it can be easily shown that the derivative of ¢ with respect to f is:

(P(l—(P)=e—l§A2-
(1+eﬁ)

So, we could rewrite our expression for the variance of ¢ conveniently as

R 2
P
3\ 2

(1 +eﬁ) x var(B)

@) ~

= (1= ¢))* x var(B).

From MARK, the estimate of the SE for ﬁ was 0.1446688. Thus, the estimate of \ﬁﬁ(ﬁ) is calculated
simply as (0.1446688)2 = 0.02092906. Given the estimate of ﬁ of 0.2648275, we substitute into the
preceding expression, which yields

R 2
P
A\ 2

(1 +eﬁ) x var ()

@) ~

= (0.0603525 x 0.02092906) = 0.001263.

So, the estimated SE for ¢ is ¥0.001263 = 0.0355404, which is what is reported by MARK (again,
within rounding error).
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Note: The standard approach to calculating 95% confidence limits for some parameter 6 is 6 +
(1.96 x SE). However, to guarantee that the calculated 95% Cl is [0, 1] bounded for parameters (like ¢)
that are [0, 1] bounded, MARK first calculates the 95% CI on the logit scale, before back-transforming
to the real probability scale. However, because the logit transform is not linear, the reconstituted 95%
CI will not be symmetrical around the parameter estimate, especially for parameters estimated near
the [0, 1] boundaries.

end sidebar

We further distinguish between ‘reconstituted” parameter estimates and ‘free parameters’ in the next
section. In MARK, the output file does not distinguish between ‘reconstituted parameters’” and ‘free
parameters’. In fact, MARK arguably makes it a bit more difficult to see the correspondence between
the number of constrained and free parameters. In MARK, all the parameters are printed in sequence —
your only clue as to which are ‘constrained’ and which are ‘free’ is to look at the link function parameter
estimates. This can be somewhat confusing for beginners. Recall that in this example, we applied the
constraint to the survival estimates only. Thus, the encounter probabilities were estimated ‘the normal
way’, although their value reflects the influence of the constrained survival estimates — this is why they
are not the same as the estimates from the preceding CJS analysis. Got it?

If we follow the classical iterative modeling procedure discussed in earlier chapters, we might proceed
to test reduced parameter versions of the ‘flood model” by sequentially eliminating various terms in
the model. For example, given the structure of the starting model, the first step would be to test for
‘significance’ of the interaction term. In other words, does the effect of flood on survival differ as a
function of the sex of the organism? Recall that this is the prerequisite analysis in either multi-factorial
ANOVA or ANCOVA.

We would do this by comparing the following models:

¢ = SEX + FLOOD + SEX.FLOOD + error
versus @ = SEX + FLOOD + error
SEX.FLOOD

So, from top to bottom, we see that we first fit the ‘full model’, with both main effects and the
interaction. We then follow this by fitting the reduced model without the interaction term. This model
is what we refer to as an additive model — something we’ll speak more about later in the chapter. The
comparison of the fit of these models is a test of the significance of the interaction term.

We've just finished fitting the full model, so we’ll proceed directly to fitting the second model —
without the interaction term. This analysis is very similar to what we’ve just done. All we need to do is
modify the design matrix. Again, remember we are still applying the constraint to the underlying CJS
time-dependent model. In fact, in MARK, this is very easy. All you need to do is drop the interaction
term (in other words, delete the column containing the dummy variable coding for the interaction term
— the fourth column, in our case) from the design matrix. That’s it! Isn’t that easy?

Go ahead and delete the interaction column from the design matrix (shown at the top of the next
page), and then run this reduced parameter model. Name it ‘Phi (SEX+FLOOD)p (SEX.TIME) . Note we
change the syntax from ‘SEX.FLOOD’ to ‘SEX+FLOOD’ — a fairly standard convention to indication we’ve
dropped the interaction term from the model. The newly modified design matrix (for the survival
parameters) should now look like the figure shown below:

Look closely at this new model. First, instead of 3 slopes and 1 intercept, we now only have 2 slopes
and one intercept. The slopes correspond to the SEX and FLOOD terms in our model, respectively. We
have 1 fewer slope parameters since we eliminated the interaction term (SEX.FLOOD) from the model.
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1 0 0 0
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Since we’ve dropped the interaction term, how many parameters should we have? Well, if we had 16
for the model with the interaction (remember — 15 were originally reported, but we manually adjusted
this “up’ to 16 — see above), then we should have (at least in theory) 15 for the model without the
interaction (since the interaction term corresponds to 1 link function parameter estimate). Note from
the results browser that MARK reports 14 parameters — again, because of the fact that MARK was
unable to correctly estimate p; for males, we need to adjust the number of parameters for this model
‘up’, from 14 to 15.

Next, we examine the ‘reconstituted’ survival estimates:

dipper analysis
standard Error and Confidence Intervals Corrected for c-hat = 1.1830000

Real Function Parameters of {phi(sex+flood)p(sex+time+sex*time) - DM}
95% confidence Interval

Parameter Estimate standard Error Lower upper
1:prhi 0.6021395 0.0402184 0.5213231 0.6777457
2:Phi 0.4505534 0.0567718 0.3434579 0.5624354
3:Phi 0.4505534 0.0567718 0.3434579 0. 5624354
4:prhi 0.6021395 0.0402184 0.5213231 0.6777457
5:Phi 0.6021395 0.0402184 0.5213231 0.6777457

| 6:Phi 0.6021395 0.0402184 0.5213231 0.6777457
7 :Phi 0.6237530 0.0490910 0. 5238617 0.7141239
B:Phi 0.4731972 0.0541722 0. 3697596 0. 5789879
9:rhi 0.4731972 0.0541722 0. 3697596 0.5789879

10:Phi 0.6237530 0.0490910 0. 5238617 0.7141239
11:phi 0.6237530 0.0490910 0. 5238617 0.7141239
12:phi 0.6237530 0.0490910 0. 5238617 0.7141239

Again, we notice that there are effectively 2 estimates for each sex: one each for the flood or non-flood
years (1 — 6 for males, 7 — 12 for females). Notice that the estimates are similar to, but not exactly the
same, as the estimates with the full constraint (i.e., including the interaction term). In fact, on the logit
scale, we see that the parameters parallel each other — with a constant difference between the males and
females for a given year (again, on the logit scale).

However, the key question is, is this difference ‘large enough’ to be ‘biologically meaningful’? If we
follow the ‘classical’ paradigm of model testing, we can compare the relative fits of the two models,
keeping track of the number of parameters difference between the 2 models. From the results browser,
we see that the QAIC, for the reduced model is 585.01, and for the full model, 586.93. Using the Akaike
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weights, the model without the interaction is approximately 2.6 times as well supported as the model
with the interaction term — supporting the conclusion that there is no strong support for an interaction
of SEX and FLOOD.

The LRT results are consistent with this — the difference in deviance is not statistically significant
by usual standards ( )(% = 0.242, P > 0.5). Since the interaction term is not significant, we could next
proceed with testing the significance of the main effects: SEX and FLOOD. We can do so easily by using
exactly the same process as we just completed above: we modify the constraint to include one of these
two remaining terms, and compare the fit. However, while this allows us to test for significance of both
terms, we must remember that we will not be able to use LRT to determine if the model containing SEX
alone is a better model than one containing FLOOD alone.

Why? Because these are not nested models. Thus, for comparison of these 2 models, we will have to
use the QAIC, comparison approach. Even if the nesting isn’t obvious (if it isn't, think about it! We will
reconsider ‘nestedness’ in the context of linear models later in this chapter; see the -sidebar- beginning
onp. 41), the necessity of using QAIC,. for these 2 models will be obvious when you compare the number
of parameters.” In fact, comparison of non-nested models was one of the original motivations for use
of the QAIC, for model selection (Lebreton ef al. 1992).

If we were to proceed through each of the ‘nested” models, we would see that the model where survival
is constrained to be a function of FLOOD alone is the most parsimonious model, and is approximately
2.8 times better supported by the data than the next best model (SEX+FLOOD). No other model in the
model set is adequately supported by the data. In other words, we conclude that there is no support
for a ‘significant” difference between the sexes, and that flooding significantly influences variation in
survival.

Does this mean that this is our best model overall? The short answer to this question is ‘no’. What we
have done is simply to test a set of hypotheses under specific conditions. What were our main conditions?
The conditions in this example were the use of the CJS model structure for both survival and encounter,
prior to adding the constraints. The remaining question is — would we have come up with a different
result if we had made the encounter probability constant? What if we had left time-dependence in
encounter probability, but used the same parameter values between the sexes? How does our current
model compare to one where survival is assumed to be constant?

Where we go from here, then, very much depends upon what we're after. We have to keep in mind
the various purposes of model testing. At one level, we are seeking to test specific biological hypotheses.
At the other, we may also be trying to find the most parsimonious model, which will provide us with
the most precise and least biased estimates for modeling purposes.

Again, our recommended strategy is to use the process of model selection over a set of candidate
models to identify the most parsimonious acceptable model containing the effect(s) that you want to
test, and then proceed to use LRT or QAIC, to compare this model with reduced parameter models
where one or more of these terms have been eliminated. Remember, by ‘acceptable’ we mean a model
which fits the data (Chapter 5). In fact, we can’t emphasize this enough — the first step in analyzing your
data must be to ensure that your most general model (fully time-dependent CJS, {¢, p;}, for example)
adequately fits the data.

How would we derive the design matrix for the next 2 models — {SEX} and {FLOOD}? We can do
this easily in MARK, using one of a couple of different approaches. The most intuitive approach is to
simply modify the design matrix manually. Start with the design matrix for the most general model,
{SEX+FLOOD+SEX.FLOOD}, shown at the top of the next page.

* If it isn’t obvious — the two models have the same number of parameters, so the degrees of freedom for a putative LRT would
be 0, which of course makes no sense.
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I Design Matrix Specification (B = Beta) i

B3 B4
sexflood

To create model {SEX+FLOOD}, we simply take the design matrix for { SEX+FLOOD+SEX.FLOOD} (above),
and delete the column corresponding to the interaction term:

I;ign Matrix Specification (B = Be | |

Using the same approach, to fit model {SEX} all we’d need to do is take the design matrix for
{SEX+FLOOD} and drop the FLOOD column, leaving {SEX}. But, once we've dropped the FLOOD column,
how can we go from the design matrix for {SEX} back to {FLOOD}?

Do we have to manually re-enter the appropriate dummy-variable coding? No! In MARK, all you
need to do is click on any ‘more saturated’ model containing the terms you want in the results browser,
and then ‘retrieve’ its design matrix. For example, if we want to fit model {FLOOD}, simply (a) click on
the model {SEX+FLOOD} in the browser (this model is more saturated because it contains the factor of
interest — FLOOD — plus one or more other terms), then (b), pull down the ‘Retrieve’ menu and retrieve
the ‘Current model’. This causes MARK to extract the design matrix for the model you've selected.
Once you have this design matrix (in this case, corresponding to model {SEX+FLOOD}), all you need to
do is delete the SEX column to yield the design matrix for model {FLOOD}. Pretty slick!

6.5.1. Subset models and the design matrix

In the preceding example, we used the full design matrix from our general model {¢,,,. Flood Psex.tim o1
and built the reduced parameter models by deleting one or more columns from this design matrix. All
of the remaining models in the candidate model set were nested within the general model.

While this is relatively straightforward to do ‘by hand” for simple models, it can quickly become
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tedious for more complicated analysis, where the design matrices can be very large. MARK has an
option referred to as ‘subset models’ to automate much of the process of constructing various nested
models from the design matrix for some more general model.

As the first step, you first construct the design matrix for the full model which contains all the variables
(i.e., columns in the design matrix of interest). Note that the full model may not have actually been run,
i.e., the saved structure of the full model can be used to construct the subset models. Then, using the
‘subset models’ feature, you simply select the columns from the full model design matrix to be used in
a nested set of models.

To start the process, in the ‘Results Browser Window’, highlight (retrieve) the model with the design
matrix that contains all the variables that you want to use in all possible subset model combinations
— in this case, model {¢; ¢ p; ;}. Then, select the menu choices ‘Run | Subset of DM Models’ to create
and run all possible models. This will bring up the interactive interface window, below:

Variable Definitions :_X_:

Classify columns of the design matrix into variables oK | e | Paste | Help
1 Phi Int m 11pt5 m

2 Phis B - 12pstl 1 -

3 Phit1 m 13ps12 m

4 Phit2 m 14pst3 m

5p Int E - 15pstd m

6psex m 16psts m

Tptl G -

8pt2 H -

9ptd m
10ptd m

I” Save Model Structures I Use initial values from full model

The interactive interface gives you a list of all the columns in the design matrix for the selected model.
If you pull down any of the drop-down menus shown beside each parameter, you will see a set of options:
‘Always’, ‘Never’, followed by the letters A — J.

Variable Definitions

Classify columns of the design matrix into »

1 Phi Int Always 11pts
2Phis 12pst
3 Phit1 13pst
4 Phit2 14pst

The ‘subsetting” of different variables (columns) in the design matrix is accomplished by selecting
elements from these drop-down lists for each parameter. Some of these options are relatively self-
explanatory. For example, columns in the design matrix corresponding with a model “intercept’ (which
we’ve designated in the label) we will generally keep in all models in the candidate model set, and
so would be assigned the value ‘Always’ to designate this status. For parameters (columns) which will
never show up in any of the other models in the candidate model set, you would select the value ‘Never’.
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The meaning and use of the values A — J requires a bit more explanation. Columns in the models
which are neither ‘always present’ or ‘never present’ will be given values of A, B,...,J, designating up
to 10 variables, either singly or jointly. Currently, the upper limit is set to 10 variables, which produces
2'0 = 1,024 possible models. If you think you need to run more that 1,024 models, we suggest you think
harder about the list of variables you are considering!

The letters A — J identify how columns in the design matrix are related to each other and how
they will be combined in subsets of models. So, as an example, suppose as in the dipper example
you have 4 columns for apparent survival (¢) (the intercept column, the sex column, the flood
column, and the (sex.flood) interaction column), and 12 columns for the encounter probability (p) (the
intercept and sex columns, the 5 columns for time, and the 5 columns representing the interaction
of (sex.time)). In our candidate model set, we focus only on a series of 4 nested models for apparent
survival: {@oxi f100a} (P 100a} {@sex}, {®.}. Recall that our general model is {@;., f1004}- Thus, the
structure for our encounter probability {p,,, ;i,..} Occurs in every model — in other words, it is ‘always’
there. So, as a first step, we simply select the value ‘Always’ for the encounter parameters (columns).

Now, for the apparent survival parameters. Clearly, the intercept is in each model, so we select
the value ‘Always’ for the intercept. The variables sex and flood are ‘stand alone” variables —i.e., each
defines a category with a single column in the design matrix. Each variable could appear alone in the
model, so each is assigned its own letter. We'll use A for sex, and B for flood (it doesn’t much matter
which letters you use, so long as they are different).

What about the interaction term (sex.flood)? We need to use the value ‘Never’, for two reasons:
first, because the interaction model cannot enter the model without the two interacting variables also
included in the model (i.e., model Y = A+ B + A.B is valid, but Y = A.B is not), and moreover, there is no
direct way to conditionally subset columns (i.e., select C if only A and B are present; discussed in more
detail below). But second, and perhaps most obviously, we don’t need the interaction column because
that column is already present in the general model we started with. Think about it for a moment.

Here (below) is what the variable definition screen should look like so far:

Variable Definitions

Classify columns of the design matrix into variables oK | Cancel Paste Help |
1 Phi Int [Aways =] 11pt5 Aways =

2 sex m 12pgltl Hways ~

3 flood m 13pgli2 Aways *

4 sexflood Mever 14pgltd Always *

5p Int ’m 15pglid Hways

Epgl Hways 16pglts Hways «

Tptl Hways ¥

8pt2 Hways ¥

Spt3 Hways ¥
10ptd Avays v

I Save Model Structures I™ Use initial values from full madel Max. Variables/Model — [15— j

Now, before running the models, note the additional options which are available at the bottom of
the model specification screen. Instead of running the models immediately, the model structure can be
saved and then all of the models run later in batch mode. The second option is to use the  estimates
from the full model as initial values for the subset models. However, these estimates may not be great,
depending on the collinearity among the variables. Note that this option does not appear if the full
model has not actually been run (i.e., only the saved structure is used to specify the full model).
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After clicking ‘OK’, another window will pop up asking if you want to change (specify) variable names:

odify Variable Names

Specify Varable Mamas
Aways [Phi Int+p Int=p g1+
B Imi
C IF

The naming of models fit using the ‘subset models’ approach defaults to listing all of the columns
which were ‘always’ included in the model. This can often result in very long model names (as we will
see). This windows gives you the opportunity of overriding the default naming convention, but that
places the burden of responsibility on you to remember which columns were included in your models.

Once you hit the ‘0K’ button, a little popup window will inform you that you're going to run 4 models.
But, before you simply click the ‘OK’ button — think a bit. What are the 4 models? If you understand what
we just did (above), then you'll know that the 4 models (in terms of ¢) are {¢,, ¢}, {¢.}, {9 f}, {9.}.

Here is the results browser, showing the general model and each of the models in the candidate model
set fit by manually modifying the design matrix, and the 4 fit using the ‘subset models’ approach:

Model AlCc Deviance |
{Phi Int+p Int+p gl1+p t1+p t2+p t3+p td+p t5+p g1 1+p g1t 2+p g1 3+p g1 4+p g1 5+flocd} £32.1585 72.7979
{flood} £82.1585 72.7979
{Phi Int+p Int+p g1+p t1+p t2+p t3+p td+p t5+p g1t1+p g1t 2+p g113+p g1'td+p g115+sex+flood} 6342115 727128
{sex+flood} 5242115 727128
{Phi Int+p Int+p g1+p t1+p t2+p t3+p td+p t5ep 911 1+p g1t 2+p g113+p g1 4+p 9115} 6343886 79.7738
{} £84.2226 79.7738
[ {sexc flood} £36.0740 724262
{Phi Int+p Int+p g1+p t1+p t2+p t3=p td+p t5+p g1 1+p g 11 24p g113+p g1 4+p g1 5esext £37.0051 79.7726
{sex} £87.0051 79.7726

As noted earlier, the models fit using the ‘subset models’ approach have very long model names —
the naming syntax explicitly indicates which columns were included in the model. In particular, pay
attention to the right-hand side of the default model names — this is where the ‘variable’ columns that
are included in a given model are indicated. For example, model

{Phi Int+p Int+p gl+p tl+p t2+p t3+p t4+p t5+p gl*tl+p gl*t2+p gl*t3+p gl*t4d+p
gl*t5+sex+flood}

The last two terms (i.e., sex+flood) indicate that this model is the additive {¢; ¢} model.

More importantly, notice that the model deviance values are identical for a given model regardless of
whether or not it was generated by modifying the design matrix manually, or using the ‘subset models’
approach.

The preceding analysis was very simple, and the cost savings for using the ‘subset models” approach
might not be particularly significant in this instance. But, that will generally not be the case.

A common issue alluded to earlier occurs when you only want to include a particular column when
another column is included in the model. An example would be for linear trend (T) and the associated
quadratic trend (TT). As an example, suppose that there are two additional variables, age and gender.
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One approach to only including ‘TT” when ‘T’ is in the model is to do 2 sets of models. For the first set,
only the ‘T’ variable would be used:

intercept Always

age A
gender B
T C
TT Never

Then, a second set of models are constructed to always include ‘TT” with ‘T

intercept Always

age A
gender B
T C
TT C

Each set would produce 8 models, for a total of 16. However, the user will have 4 sets of duplicates
when neither ‘T or ‘TT” are included (sorting the list of models by model name may help find the
duplicates):

intercept

intercept + age
intercept + gender
intercept + age + gender

A second issue is that the user never wants 2 particular variables in the model at the same time.
Suppose this is the case for length and weight. Again, a simple solution is to run 2 sets of models,
specifying the ‘Never’ key word first for length, and then for weight. Again, some duplicate models will
have to be removed.

begin sidebar

subset models and “‘importance of a factor’ — a mechanical shortcut

As introduced in Chapter 4 (section 4.6.3), assessment of the relative importance of variables has often
been based only on the best model (e.g., often selected using a stepwise testing procedure of some
sort). Variables in that best model are considered ‘important’, while excluded variables are considered
‘not important’. Burnham & Anderson have suggested that this approach is too simplistic. Importance
of a variable can be refined by making inference from all the models in the candidate set. Akaike
weights are summed for all models containing predictor variable (i.e., factor) X, j=1,...,R. Denote
these sums as w +(): The predictor variable with the largest predictor weight, w +G) is estimated to be
the most important, while the variable with the smallest sum is estimated to be the least important
predictor.

As suggested by Anderson & Burnham, summing support over models is regarded as superior to
making inferences concerning the relative importance of variables based only on the best model. This
is particularly important when the second or third best model is nearly as well supported as the best
model or when all models have nearly equal support.

The robustness of the use of cumulative AIC weights appears to be strongly conditional on the
symmetry” of the candidate models set. A ‘symmetrical’ model set is one which has roughly the
same number of models with, and without a particular factor. While this can sometimes be difficult to
accomplish, especially for models involving interaction terms, for models where the factors of interest

/

Chapter 6. Adding constraints: MARK and linear models



6.5.1. Subset models and the design matrix 6-38

are entered into the models as independent factors (covariates), the ‘Subset of DM models’ option
makes generating symmetrical model sets straightforward. In additional, there is an option in MARK
to automatically calculate the cumulative AIC weights over models built using the ‘Subset of DM
models’ approach.

We’ll demonstrate this approach using some simulated data contained in var-importance.inp.
The data consist of live encounter data, 6 occasions. Time-varying apparent survival ¢, and constant
encounter probability, p. We're interested in the relative ‘importance” of 3 different environmental
covariates (covl, cov2, cov3).

Here are the covariate values corresponding to each interval:

1 2 3 4 5
covl 4 2 2 3 2.5
cov2 03 07 0.7 01 06
covd 12 14 14 17 11

Here is the DM corresponding to the most ‘general’ model, containing all 3 covariates:

{4 Design Matrix Specification: Live Recaptures (CJS)

erlm @] o @ A 5 A

We’ll go ahead and run this model — give it a temporary name like ‘hold’, or some such. Now, we’ll
use the ‘Subset of DM models’ option to build a model set symmetrical for all three environmental
covariates. As shown below, we want to ‘always’ include the intercepts for ¢ and p. We have three
covariates (cov1l,cov2,cov3), which we'll label 4, B, C, respectively.

Variable Definitions

Classify columns of the design matrix into variables oK |

1 phi-int Aways *

2covl m

Jcov2 B =

4covd m

5 pdnt Aways ¥

We will accept the default variable names, as shown below:

-
Medify Variable Mames

NWE}'SW
ﬁ'coﬂ—
Blow2z
Cloova

Chapter 6. Adding constraints: MARK and linear models



6.6. Some additional design matrix tricks

Once you click the ‘OK” button, MARK will pop-up a window informing us that we have specified

8 models. With a bit of thought, you'll see that this set of 8 models consists of

¢ 3 models containing a single covariate (cov1, cov2 or cov3),

¢ 3 models consisting of 2 of the factors (covl+cov2, covl+cov3, or cov2+cov3),

¢ 1 model consisting of all 3 factors (covl+cov2+cov3)

¢ 1 model not containing any of the 3 factors (i.e., intercepts only)

Go ahead and run the 8 models — the results are automatically added to the results browser. Note

that the 8 models in the browser match the structures we anticipated, above.

Before we interpret the results in the browser, notice that the highlighted model (which contains
all 3 covariates) is redundant to the model right below it — the one we started with which we called
‘hold’. For the ‘Subset of DM models’ option, MARK needs a model to ‘start from” (model ‘hold’, in

this example), but now that we’ve run the models, we no longer need it.

Go ahead and delete the model named ‘hold’ from the browser.

Model AlCc Delta AlCc AlCc Weight |Vodel Likelihooc| No. Par. | Deviance
{phi-int+p-int-cov2+cov3} 1320.8008 0.0000 0.29102 1.0000 4 50.8458
{phi-int+p-int+cov2} 1321.8029 1.0021 0.17633 0.6059 3 53.8692
{phi-int+p-intrcovi+cov2} 1321.8103 1.0095 0.17568 0.6037 4 51.8552
{phi-int+p-int+cov1} 1321.8183 1.0175 0.17498 0.6013 3 53.8846
{phi-int+p-int+covi+cov2+cov3} 13228123 20115 0.10645 0.3658 5 50.8304
{phi-int+p-int+covi+cov3} 13234989 26981 0.07552 0.2595 4 53.5439
{phi-int+p-int} 1339.7163 18.9155 0.00002 0.0001 2 73.7988
{phi-int+p-int+cov3} 1341411 206103 0.00001 0.0000 3 734775

The most parsimonious model in the candidate model set contains both cov2 and cov3, but the
support for this model is only marginally greater than for the second-best model, which contains cov2
only. This is a good example where model selection uncertainty makes it somewhat more difficult to

establish the relative importance of the 3 different covariates.

We can calculate cumulative AIC weights in MARK by selecting ‘Run | Variable weights’, which

outputs the weights to both the editor (shown below), and an Excel spreadsheet:

Variable

phi-int+p-int

cavl
cava
cnws

We see clearly that cov2 is ‘more important’, relative to the other 2 covariates.

end sidebar

6.6. Some additional design matrix tricks

In a moment, we'll continue with the next ‘analytical question” we might be interested in — are the
differences between flood and non-flood significant? Is there an interaction of flood, sex and survival?
And so on. For the moment, though, let’s consider a couple of the ‘mechanical” aspects of modifying the
design matrix which are worth knowing. In the preceding, we modified the design matrix manually. As
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you probably realize by now, MARK often gives you more than one way to do things (this is generally
a good thing!). What could we have done other than manually editing the design matrix? A perhaps
more elegant, and (with some practice) faster way, is using some of MARKSs nifty menu options.

For example, pull down the ‘FillCol” menu. You'll see two intercept options — the ‘Intercept’ itself,
and something called the ‘Partial Intercept’. Since in our example we only wanted to modify “part’
of the design matrix, we would select ‘Partial Intercept’. This causes MARK to spawn a window
asking you the number of rows in the design matrix you want to add the intercept coding to. In this
example, with 12 rows (corresponding to the 12 survival parameters — 6 for males, 6 for females), we
would have responded with “12".

Anything else we could do with the ‘FillCol” menu? Well, you might notice that there is an option
to specify a ‘Group Effect’ item on the menu. If you select this option, another child menu will pop
up, giving you several options for the kind of group effect you want to code (broadly dichotomized
into discrete or continuous). Now, within the discrete or continuous groupings, you'll see options for
‘partial’.

What does this mean? Well, ‘partial’ simply means we want whatever it is we're going to do to be
applied only to “part’ of the design matrix. Since in our example we're only interested in the first 12
parameters, corresponding to the first 12 rows and columns, we clearly would want ‘partial’ — a piece
of the whole matrix. If we select ‘Partial Discrete’, MARK would immediately fill in the first column
of the design matrix, with 6 “1’s followed by 6 ‘0’s. MARK is clever enough to remember that (a) you
have 2 groups, and (b) that there are 7 occasions (and therefore 6 parameters) for each group. In fact, it
‘learned’ this when you filled in the model specification window for this analysis. Pretty slick, eh? At
any rate, go ahead and “play around” a bit with the various menus available for modifying the design
matrix.

One last thing — remember at the beginning of our example — we started with the ‘Full’ design
matrix? Recall that there were 2 other options in the ‘Design Matrix’ menu - ‘Reduced’, and ‘Identity’.
The ‘Reduced’ option allows you to tell MARK exactly how many columns to put into the design matrix
— this can be useful (and can save you some time) if you know how many columns you need — which you
might if you've carefully thought through the linear model, and corresponding design matrix, for your
analysis. The ‘Identity’ matrix is simply a matrix of the same dimension as the ‘Full’ design matrix,
but with “1’s along the diagonal. Some people prefer modifying the identity matrix, since most of the
matrix elements are ‘0’s — fewer cells to modify. Pick whichever approach works best for you.

6.7. Design matrix...or PIMs?

In the preceding, we fit the ‘flood model’ to the European dipper data by modifying the design matrix,
changing it from the default identity matrix. Remember, the design matrix reflects the underlying
structure of the model, which is specified by the PIMs. When we modify the design matrix, for a given
set of PIMs, we're applying a constraint to the model specified by those PIMs. We are not changing
the parameter structure at all (that you can only do by modifying the PIMs) — we are constraining the
estimates from that parameter structure to be a function of the linear model we specify in the design
matrix.

This is a very important point. So important, if fact, that we’re now going to force you to think about
it carefully, by pointing out that we could have fit a “flood” model to the dipper data without using a
linear model at all — simply by using a different set of PIMs!

How? Recall that our original starting model for the dipper data was the fully time-dependent CJS
model with two groups (the two sexes, males and females) — {¢, , p, ;}.
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There were 7 occasions in the data set, so the PIMs reflecting this starting model were

survival
1 2 3 4 5 6 7 8 9 10 11 12
2 3 4 5 6 8 9 10 11 12
3 4 5 6 9 10 11 12
4 5 6 10 11 12
5 6 11 12
males 6 females 12
encounter
13 14 15 16 17 18 19 20 21 22 23 24
14 15 16 17 18 20 21 22 23 24
15 16 17 18 21 22 23 24
16 17 18 22 23 24
17 18 23 24
males 18 females 24

These PIMs specified the model that we then constrained — they indicate 6 survival parameters for
each sex, which we then constrained to be a linear function of flood. Remember, the actual linear model
we fit initially was:

Now...is there any way we could have fit this model without modifying the design matrix? The answer
is..."yes’. How? A couple of hints: PIM’s, and the fact that ‘flood” is a binary state variable.

Remember, a year is classified as either a ‘flood” year, or a ‘non-flood” year. In our original survival
PIMs, we had 6 parameters for each sex, respectively, which allowed survival to vary among years.
However, if we want survival to vary only as a function of whether or not a year is a ‘flood year’, then
in fact we need only 2 parameters for each sex!

Thus, we could have specified model

using the PIMs shown below:

survival

1 2 2 1 1 1 3 4 4 3 3 3
2 2 1 1 1 4 4 3 3 3

2 1 1 1 4 3 3 3

1 1 1 3 3 3

1 1 3 3

males 1 females 3

What would the encounter PIMs look like?
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Well, if we use model {p,,,} for encounter, the PIMs for the encounter parameters would look like:

encounter
5 6 7 8 9 10 11 12 13 14 15 16
6 7 8 9 10 12 13 14 15 16
7 8 9 10 13 14 15 16
8 9 10 14 15 16
9 10 15 16
males 10 females 16

Try it! You'll see that you get the same results as you did when you modified the design matrix — IF
you specify the logit link function. In fact, one advantage of this approach is that you can use whatever
link function you want. Note also that the PIMs specify 16 parameters, which is exactly the same number
of parameters as there were in the design matrix approach (although only 15 of them were estimable
using the logit link —if you run this PIM-based model using the sin link, all 16 parameters are estimated,
and reported as estimated by MARK).

Pretty slick, eh? Make sure you understand this. If not, go through it again. Now, if this approach
works, why not use it all the time? The reason is, because it has limited flexibility in the ability to specify
certain kinds of models. You can’t use this approach to build additive models (something we’ll address
later), or to constrain estimates to follow a trend (the next section). There are limits — but it is useful to
know that you can sometimes ‘get where you need to go’ by modifying the PIMs directly, rather than
using the design matrix. This is important both conceptually, and practically, in some cases. However,
we generally recommend that you use the design matrix approach the majority of the time, since it gives
you the greatest flexibility. In fact, in many cases, the design matrix is your only option — the additive
(SEX+FLOOD) model is a good example of this. There is no way you could build this additive model using
PIMs alone.

So, as a general recommendation, we suggest the following sequence (which we’ll revisit again in
this chapter, and elsewhere in the remainder of the book):

step 1- Build your general model using PIMs, if you can. Recall that models with multiple groups
based on PIMs assume interaction effects among levels of your groups. This is often — but
not always — the basis for the general model in your candidate model set,

step 2 - Once you have the general model constructed using PIMs, then try to build the exact
same model using the design matrix approach. Run this model. You'll know your design
matrix is correct if the deviance for the model fit with the design matrix approach is the
same as the deviance for the same model constructed using PIMs (note: the deviances
should be the same — but the number of estimated parameters MARK reports might differ
due to differences in the link function used),

step 3 - Once you've successfully built your general model with the design matrix, delete the same
general model you built with PIMs — you don’t want two copies of the same model in your
results browser. Then, build all other models in the candidate model set by manipulating
the design matrix of your general model.

These 3 steps are good, general recommendations on where to start. Once you've built your general
model using the design matrix, you can quickly and easily construct reduced parameter models —
including models with additive effects — simply by manipulating the design matrix. This invariably
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means deleting or modifying one or more columns in the design matrix. Once you get the hang of this
approach, it will become fairly automatic to you.

6.8. Constraining with ‘real’ covariates

In the previous sections, we’'ve considered variation in one parameter or another over time — implicitly,
we’ve been treating time as a ‘classification” variable (or ‘factor’), and looking for heterogeneity among
‘time intervals’ in a particular parameter. Generally, though, we’re not interested in whether or not there
is variation over time, but whether this variation over time corresponds to one or more ‘other variables’
(covariates) which we think might cause (or contribute to) the variation we observe. In other words, our
interest is typically in the causes of the temporal variation, not the variation itself.

We can address this hypothesis (i.e., that variation in some parameter over time reflects variation in
some covariate) by building a linear model where the parameter estimates are constrained to be linear
functions of one or more covariates. This is the subject of this section — constraining parameters to be
functions of ‘real’ variables (in the mathematical sense of real), as opposed to simple ‘dummy” or other
integer variables.

For example, suppose we have measured some other variable, such as total precipitation, or measures
of annual food abundance, which can take on ‘real’ or ‘fractional” values. Clearly, we might want to test
the hypothesis that a model where one or both parameters are constrained to be linear functions of this
type of covariate might be extremely useful. Fortunately, we have to learn nothing new in order to do
this in MARK - all we need to do is put our ‘real’” covariates into our design matrix.

Consider the following example. Suppose you believe that capture rate is a function of the number of
hours spent by observers in the field. This makes good intuitive sense — the more hours spent in the field,
the more likely you might be to see a marked individual given that it is still alive. So, one way we might
increase the precision of our estimate of encounter probability is to constrain the encounter parameters to
be linear functions of number of observations hours at each occasion. Recall that parsimonious modeling
of encounter probability will also influence our estimates of survival probability as well (translation:
you might be more interested in estimating survival, but you won't be as successful unless you also do
a good job modeling the encounter probability).

These data are unavailable for the dipper data set, so we’ll ‘make up’ some ‘observation hours’
covariate data, just for purposes of illustrating this. Here are our covariate ‘data”:

Occasion 2 3 4 5 6 7
hours 12.1 6.03 9.1 14.7 18.02 12.12

Now, we simply need to construct the correct design matrix. One slight twist here is that for the
first time we're going to apply a constraint to the encounter probabilities, rather than the survival
probabilities.

This is no more difficult than what we’ve already done — all you need to do is identify the index values
of the parameters you want to constrain. Recall that for the dipper data set, with 2 sexes and 7 occasions,
parameters 1 — 6 are male survival, parameters 7 — 12 are female survival, parameters 13 — 18 are
male encounter probability, and finally, parameters 19 — 24 are female encounter probability. Thus, if
we want to constrain our encounter probabilities to be linear functions of observer hours, we're going
to constrain parameters 13 — 24. This means that we're working in the lower-right quadrant of the
design matrix.
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Next, we need to decide on the model we want to test. Let’s test the model where we allow the sexes
to potentially differ, with full interaction. In other words,

logit(p) = B1 + B,(SEX) + B5(HOURS) + S4(SEX.HOURS).

As you can seeg, it is exactly the same qualitative model ‘structure” as in our earlier ‘flood” example,
with a different ‘covariate” (HOURS instead of FLOOD). Given this similarity, you might guess the design
matrix should look similar as well.

In fact, as shown below, it is virtually an inverted mirror image of the design matrix you used for
the ‘flood” analysis — now the upper-left quadrant has the time-specific coding we’ve seen before, and
the lower-right quadrant (pictured) has the dummy variable coding for INTCPT, SEX, HOURS, and the
SEX.HOURS interaction.

1
1
1
1
1
1
0
0
0
0
0
0

The only real difference is that instead of ‘0" or ‘1’ to represent ‘FLOOD’ states, we replace that column
of ‘0" and ‘1’ values with the ‘real’ number of observer hours. And, since these are simply different levels
of a single factor (‘HOURS’), we need only one column to code for ‘HOURS'.

However, as you'll remember from our earlier examples, if you change either of the 2 columns
contained in the interaction term, you also need to change the values in the interaction term itself.
The encounter portion of the design matrix (i.e., the lower-right quadrant) is shown above. Note we
still have 12 rows, and 4 columns for the encounter parameter (reflecting the number of variables in the
constraint). Once you have the design matrix constructed, you proceed in precisely the same fashion as
you did with the ‘flood” example we just covered — the only difference is that, in this example, you're
concentrating on encounter probabilities, rather than survival.

begin sidebar
linear covariates and nested models: LRT revisited

Recall from Chapter 4 that the classical LRT requires that models be nested. What constitutes ‘nested’
in the case of models with one or more linear covariates? What are the options if models are not strictly
nested?

In Chapter 4, we defined nested models as follows:

nested models: Two models are nested if one model can be reduced to
the other model by imposing a set of linear restrictions on the vector of
parameters.
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For example, consider models f and g, which we’ll assume have the same functional form and error
structure. For convenience, we’ll express the data as deviations from their means (doing so eliminates
the intercept from the linear model, since it would be estimated to be 0). These two models differ then
only in terms of their regressors.

In the following

Y =p1x+¢

8 Y =p1x +Prxy +e€q,

the model f is nested within model g because by imposing the linear restriction that §, = 0, model g
becomes model f.

OK, what about the situation we’re considering here — linear models with one or more linear
covariates? Consider the following linear model for some parameter 0 corresponding to a 5 occasion

study:

0 = By + By (intervaly) + B, (interval,) + f;(intervaly)

Remember: 5 occasions = 4 intervals = (4 — 1) = 3 columns of dummy variables coding for the intervals

(B1 — Bs3)-

Here is the design matrix (DM) corresponding to this time-dependent linear model:

intcpt - By By P3
1

[SEN IR RN
(SIS
(SIS I ST

1
1
1

Now, suppose we wanted to constrain this model such that the estimate of the parameter in the
first and third intervals was equal. How would we modify the DM to achieve this constraint? The key
is remembering what each f; column represents: 3; represents the first interval (between occasion 1
and 2), B, represents the second interval (between occasion 2 and 3), and so on.

So, to constrain the estimates for 0 to be the same for the first and third intervals (ie., 0; = 03),
we have to (i) eliminate one of the two columns corresponding to these intervals (either the f; or 55
columns), and (ii) add a ‘1" dummy variable in the appropriate row to the remaining column.

For example, in the following DM:

intept  B; Po
1 1 0
1 0 1
1 1 0
1 0 (4]

we have eliminated the 3 column from the original DM, and added a dummy ‘1" in the 3rd row of
column f; —recall that row 3 corresponds to interval 3. The presence of a ‘1" in the first and third rows
in the f; column is what constrains ; = 05. This is essentially the same sort of thing we did for the
flood example we considered earlier in this chapter. We have constrained our time-dependent model
in a particular way — using the linear constraint 6; = 0.

Similarly, what if we want to constrain 0 to be a linear function of some continuous covariate (say,
rainfall). Our DM might now look like

intcpt By
1 2.3
1 4
1 1.2
1 5

Chapter 6. Adding constraints: MARK and linear models



6.8.1. Reconstituting estimates using real covariates 6-46

Here, we’ve constrained the estimates for each interval to be a linear function of the rainfall covariate
—one f column. So, based on the criterion for ‘nestedness’ — where two models are nested if one model
can be reduced to the other model by imposing a set of linear restrictions on the vector of parameters
— these two constrained models we’ve just constructed are both nested within the more general time-
dependent model. And, as such, these models could both be compared to the time-dependent model
using an LRT.

end sidebar

6.8.1. Reconstituting estimates using real covariates

Here, we continue with our example analysis, using the full dipper data (i.e., including both males and
females), where detection probability is being modeled as a linear function of the number of observation
hours. For purposes of demonstrating how to reconstitute parameter estimates on the real probability
scale, we'll first fit the following linear model to the dipper data:

logit(p) = B1 + B,(SEX) + B5(HOURS) + S4(SEX.HOURS).

As noted earlier, it is exactly the same qualitative model ‘structure” as in our earlier ‘flood” example,
with a different ‘covariate’ ("HOURS’ instead of “FLOOD’). For present purposes, we’ll assume simple time-
dependence for survival, with no sex differences. So, our overall model is {@, ps.y.+s 1}

Recall that our ‘fake’ observation hour covariates were:

Occasion 2 3 4 5 6 7
hours 12.1 6.03 9.1 14.7 18.02 12.12

After fitting our model to the data, we see that the reconstituted estimate for p for males (first group),
third encounter occasion, is 0.9373487. Where did this value come from?

As with the earlier ‘flood” example, we’ll need the parameterized linear equation for p on the logit
scale. If we look at the f estimates for p, we see that the parameterized linear model is
logit(p) = b1 + Bo(SEX) + f33(HOURS) + f3,(SEX.HOURS)
= 1.4116023 + 1.4866125(SEX) + 0.0463456(HOURS) + (—0.0783096)(SEX . HOURS).

The coding for males (‘SEX’) is “1". The ‘HOURS’ covariate for the third encounter occasion is 6.03. The
interaction of the two, ‘SEX.HOURS’, is simply (1)(6.03) = 6.03.

So,

logit(p,, 5) = 14116023 + 1.4866125(1) + 0.0463456(6 . 03) + (~0.0783096)(6 . 03)
= 2.70547188.

So, back-transforming

e 2.70547188

Pms = 71 270547158 = 0.9373487,

which is what is reported by MARK.
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6.8.2. Plotting the functional form — real covariates

In the preceding example, we modeled encounter probability as a linear function of the number of
observation hours. But, what s the actual relationship between ‘encounter probability” and ‘observation
hours’? If you look at the parameter estimate for 5, = 0.0463456, the interpretation seems easy enough
— the estimated slope is positive, meaning that as the number of hours of observation increases, so does
the probability of detection. Which of course, seems somewhat intuitive.

But, suppose you decide to go ahead and “plot the relationship’. In principle, this is straightforward.
First, you have to decide whether you want to plot the relationship for males, or females. Let’s assume
our interest is in males — recall that the dummy coding for males is “1". Then, you simply need to derive
the estimate of logit(p) for males, over a range of hours (say, from 5 — 20), and then back-transform
from the logit scale to the real probability scale.

Given our estimated linear model,

logit(p) = 1.4116023 + 1.4866125(SEX) + 0.0463456(HOURS) + (—0.0783096)(SEX . HOURS),

then the estimates of logit(p) for males (SEX = 1), for 5, 6, - - - — 20 hours of observation, are calculated
as:

[1] 2.738395 2.706431 2.674467 2.642503 2.610539 2.578575 2.546611 2.514647
[9] 2.482683 2.450719 2.418755 2.386791 2.354827 2.322863 2.290899 2.258935

which when back-transformed to the real probability scale yields

[1] 0.9392546 0.9374050 0.9355031 0.9335474 0.9315368 0.9294699 0.9273455
[8] ©.9251623 0.9229189 0.9206140 0.9182463 ©.9158145 0.9133171 0.9107529
[15] 0.9081205 0.9054185

which, when plotted, yields a function that...

0.95 1

0.94

0.93 A

0.92

0.91

estimated encounter probability

0.90 T T T T T T T T
6 8 10 12 14 16 18 20

hours of observation
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...doesn’t even remotely suggest increasing encounter probability with increasing hours — in fact, it
suggests the opposite of what we concluded!

So, have we made a mistake? Well, yes, in the sense that we did not fully interpret all of the  terms
in our linear model:

logit(p) = 1.4116023 + 1.4866125(SEX) + 0.0463456(HOURS) + (—0.0783096)(SEX . HOURS)

While the coefficient for ‘HOURS’ (85) does clearly suggest that as hours of observation increases,
encounter probability increases, look carefully at the equation —recall that ‘HOURS' is also included in the
interaction term, and that the estimated 8, = —0.0783096 for the interaction term is negative. Meaning,
that depending on the SEX covariate, the relationship between logit(p) and HOURS might actually be
negative, as seems to be the case when we considered males only (above).

To illustrate the impact that this negative interaction term has, let’s now estimate logit(p), but this
time for fermales. Given our f estimates, then the estimates of logit(p) for females, for 5 — 20 hours of
observation, are (for each hour increment):

[1] 1.643330 1.689676 1.736022 1.782367 1.828713 1.875058 1.921404 1.967750
[9] 2.014095 2.060441 2.106786 2.153132 2.199477 2.245823 2.292169 2.338514

which when back-transformed to the real probability scale yields

[1] ©0.8379876 0.8441815 0.8501810 0.8559889 0.8616083 0.8670425 0.8722949
[8] 0.8773692 0.8822690 0.8869983 0.8915610 0.8959611 0.9002026 0.9042896
[15] ©0.9082264 0.9120169

which, when plotted against the estimates for males, yields a function that...
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...shows a classical ‘interaction’ — with increasing observation hours, male encounter probability |, while
female encounter probability T. So — plotting your linear model is always a good idea, since it can be
tricky to try to interpret the individual § terms, and embarrassing if you get it wrong (which is quite
easy to do in complex models).

Now, one thing that is missing in our plot is any indication of parameter uncertainty. We recall that
our estimates of each f§ term in our model are estimated with a SE, and thus, our reconstituted parameter
estimates (in this case, on the real probability scale) are also estimated with uncertainty. How can we
add confidence bands to our plots?

The short answer is, you can’t. While MARK makes it possible to plot (or export) the f estimates, and
the reconstituted parameter values for each occasion, it does not have the capability to directly generate
a plot of the parameter estimates (of uncertainty in those estimates) as a function of a real covariate,
over a range of values of that covariate. Meaning, MARK can’t generate the plots we just made above,
with or without confidence bands, simply by ‘clicking a button or two'".

However, there are two ways you can generate the desired plot, albeit with a bit of work. One approach
is to get MARK to treat environmental covariates as individual covariates, and then use the individual
covariate plotting capabilities in MARK to generate the plot we want — predicted values for given values
of the covariate, plus confidence bands. Using individual covariates in MARK is covered in Chapter 11.
The specific details of using the individual covariate plotting tools in MARK to plot real ‘environmental’
covariates is covered in a -sidebar- in section 11.5.

The other somewhat more laborious approach is to make use of the Delta method - see the following
-sidebar-.

begin sidebar

Calculating SE of predicted values from linear model

As briefly introduced earlier in this chapter (-sidebar- starting on p. 26), the Delta method is a
relatively straightforward way for approximating the variance of transformed variables. The details
underlying the Delta method are beyond our scope at this point (the Delta method is treated more
fully in Appendix B); here we simply demonstrate the application for the purpose of estimating the
variance of the prediction from a linear model.

Without proof, we can approximate the variance of some multi-variable function Y as

var(Y) ~ DED',

where D is the matrix of partial derivatives of the function Y with respect to each parameter, and X is
the variance-covariance matrix for the parameters in the function.

In other words, to approximate the variance of some multi-variable function Y, we (i) take the vector
of partial derivatives of the function with respect to each parameter, §;, in turn (i.e., the Jacobian), D, (ii)
right-multiply this vector by the variance-covariance matrix, X, and (iii) right-multiply the resulting
product by the transpose of the original vector of partial derivatives, D'.

For the dipper example (above), the “function’ (i.e., the linear model fit to the data) is

logit(p) = B + o(SEX) + 5 (HOURS) + f3,(SEX.HOURS).

For convenience, we'll refer to this function as Y. So, to derive an estimate of the variance for any value
predicted by this function, on the logit scale, we first need to generate the vector of partial derivatives
of the function with respect to each parameter, §; in turn, D:

_for ar av oy
91 9B, 9Bz 9Py

=[1 SEX HOURS SEX.HOURS]|.
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The variance-covariance matrix among the parameters, L, is given as

Var(B;)  Cov(By,By) Cov(py,Bs) Cov(By,By)

_ Cov(By, B1)  Var(B)  Cov(ByfBs) Cov(By fa)
éa’(ﬁsr.él) 6\(3 Ba) \7%&(33) (’1&(33,34
65’(34'.31) 6\(3 ﬁ ) ?’(34133) \7;1‘(‘34)

After a little bit of matrix algebra, we can ‘easily show’ that

var(Y) ~ DED'
= SEX ((HOURS - SEX) - Var(B,) + Cov (B, B,) - SEX + Cov(By, B3) - HOURS + Cov(By, ﬁl))

+ HOURS (HOURS - Var(85) + Cov(Bs, fs) - (HOURS - SEX) + Cov (B, B,) - SEX + Cov (B5, /?1))
+ SEX (SEX -Var(B,) + Cov(By, B4) - (HOURS - SEX) + Cov (B,, f3) - HOURS + Cov (B,, ﬁl))
+ Var(B;) + Cov(By, By) - (HOURS - SEX) + Cov(By, B,) - SEX + Cov (B, B3) - HOURS

Admittedly, this looks a little ugly, but most computer algebra systems (like Maple, Mathematica,
Maxima...) handle this sort of thing very easily.

OK, now what do we do with this BUE (‘big ugly equation ’)? Simple — we substitute in our estimates
for the various parameters in this equation (i.e., 1, Var(ﬁl) ..), leaving out the parameter we wish to
plot predictions against. In our example, we're interested in plotting predicted encounter probabilities
as a function of HOURS of observation in the field.

Let’s say for the moment we're interested in the relationship between HOURS of observation and
predicted detection probability, for male dippers (i.e., for SEX=1). All we do next is to substitute the
following into the BUE shown above:

e SEX=1

o By =1.4115995, B, = 1.4866175, f = 0.0463458, 5, = —0.0783100
Var(p)  CovlpyBy) Cov(pyfs) Covipyf)

o ¥ = E(_)X(anél) l ( 2) CO:’\(Ezrgs E‘l"(ﬁz:ﬁz})
83:7(33/.@1) g\(ﬁ ,Ba) Aar(/§3) CO:’\(/%:EAL)
Cov(By B1) Cov(Bs By) Cov(Byps)  Var(By)

1.4707909088  —1.3489390733 —0.1048562399  0.0965896636
_|—1.3489390733  4.4087794743  0.0978171691 —0.3077306503
~1-0.1048562399  0.0978171691 0.0084589932  —0.0079429315

0.0965896636  —0.3077306503 —0.0079429315  0.0237105215

After the substitutions, the BUE is not nearly so ‘big’ or ‘ugly”:
Var(Y) ~ 0.0162836517(HOURS)* — 0.436360115(HOURS ) + 3.1816922365.

All you need to do at this point is use this equation to generate the estimated uncertainty for
the encounter probability predicted for a given value of the covariate HOURS. The following R script
demonstrates one approach for generating predicted encounter probabilities, and estimated SE and
95% CI for those predictions, for 1 — 20 HOURS.

# initialize hours vector for 1 -> 20 hours
h <- seq(1:20);
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# generate estimates of var + SE on logit scale as a function of hours
logit_var <- 0.0162836517*h*2-0.436360115*h+3.1816922365;
logit_se <- sqrt(logit_var);

# generate estimated encounter probability on logit scale
b1=1.4115995; b2=1.4866175; b3=0.0463458; b4=-0.0783100; sex=1;

logit_p <- bl+b2*sex+b3*hours+b4*hours*sex;
p <- exp(logit_p)/(l+exp(logit_p));
var <- (p*(1-p))*2*logit_var; # Delta method for var on prob scale
se <- sqrt(var)

# now derive LCI and UCI
uci <-exp(logit_p+1.96%logit_se)/(1l+exp(logit_p+1.96%1logit_se));
lci <-exp(logit_p-1.96*logit_se)/(l+exp(logit_p-1.96*logit_se));

# put everything together
results <- cbind(p,se,lci,uci)
print(results);

Note that the SE and 95% CI are derived on the logit scale, and then back-transformed. This is done
to guarantee that the calculated 95% Cl is [0, 1] bounded for parameters (like ¢ or p) that are [0, 1]
bounded. Because the logit transform is not linear, the reconstituted 95% CI will not be symmetrical
around the parameter estimate, especially for parameters estimated near the [0, 1] boundaries.

The first 4 (of 20) values generated from this script are shown below:

p se Ici uci
[1,] 0.9461528 0.08466548 0.4035014 0.9978138
[2,] 0.9445008 0.08076792 0.4537064 0.9971406
[3,] 0.9428013 0.07662883 0.5043041 0.9962693
[4,] 0.9410530 0.07225869 0.5540990 0.9951479

We can use the full output from the script to plot predicted encounter probability with 95% CI to
those predictions:

1.0 4

0.9 1

0.8 1

0.7 1

0.6 1

encounter probability (p)

0.5 1

0.4 1

0.3 T T T T T T T T T T
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As mentioned earlier, the reconstituted 95% CI will notbe symmetrical around the parameter estimate,
especially for parameters estimated near the [0, 1] boundaries, as is clearly the case here. Also, we note
that as the value for the covariate HOURS is much greater or lesser than the mean value (x 12 hours),
the 95% ClI gets progressively larger. This is expected as there is less ‘information” at either end of the
distribution of HOURS on which to base our inference, and thus, more uncertainty in our estimate.

end sidebar

6.9. A special case of ‘real covariates’ — linear trend

Although we are not usually interested in a simple demonstration of temporal variation in our parameter
estimates (as discussed in the preceding section), there is one ‘special’ case where we might be. If our
estimates are believed to be increasing or decreasing over time (i.e., showing a trend). We will now
explore how to use MARK to test for ‘trend’ in the data — linear increase or decrease in survival or
encounter.

To demonstrate the mechanics, we created a simple data set (1inear.inp), which contains simulated
data which we will use for our analysis of linear trend. There are 8 occasions in the data set. Assume that
the ‘simulated animals’ are all marked as adults. We started with fitting the basic CJS, time-dependent
model. Since the data were simulated, we can safely assume that this is an acceptable model, and fits
the data (i.e., you can leave ¢ at the default value of 1.000).

Since there is only one group, this analysis is very easy, and should take you only a few minutes with
MARK. At this stage, we'll assume you know the steps for fitting this model, so we’ll proceed directly
to the results. The deviance of the CJS model fit to these data was 185.388, and the AIC, value was
7,980.78. The estimates for both survival and encounter probabilities are tabulated below:

survival encounter
Parm  Estimate Parm  Estimate
1 0.7237 8 0.5492
2 0.7022 9 0.5040
3 0.6280 10 0.5403
4 0.5836 11 0.5256
5 0.6267 12 0.4316
6 0.4586 13 0.5428
7 0.5027 14 0.5027

Note that the value of the last estimate for both survival and encounter is the same (0.5027) — remember,
this is the fg term. Thus, for this model, we have 13 total potentially identifiable parameters. The
deviance for the model was 185.39, and the AIC, for this model is therefore 7980.78. Note that the
time-specific estimates show a clear trend (not surprising, since they were simulated this way).

Now, let’s proceed to see how to use MARK to fit a model with a linear trend — this will allow us to
formally test our hypothesis that there may be a decline in survival over time. Doing this in MARK is
very straightforward. Mechanically, we again make some simple modifications to the CJS design matrix.
First, what are the index values of the survival parameters we want to constrain (i.e., constrain to be a
linear function of time)? Clearly, parameters 1 — 7.

Now, as hinted in the last section, to fit a linear trend model, we need to modify the design matrix —
how would we do this? Think back to the first example using the dipper data set — the FLOOD analysis.
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Recall that in the design matrix, we had 4 columns of numbers in that file: one for the intercept, one
for SEX, one for FLOOD, and one for the interaction term (SEX.FLOOD). Concentrate on the FLOOD column.
We coded FLOOD as a simple binary variable: there was either a flood (“1") or there wasn’t (‘0’). In our
present example, however, things aren’t quite so simple. We are trying to build a model with a linear
trend. In other words, a systematic change in survival (up or down) through time.

What do we know about a ‘trend’, and how does it differ from the flood example? By definition, a
trend has a slope which is significantly different from 0. Given that the slope differs from 0, then on
average, ¥_1) < Y; < Y1) for an increasing trend with (i), and the reverse for a decreasing trend.
Second, a trend is ‘continuous’ through time — it is not a simple binary condition, as was the case with
flood. Thus, we need to code a ‘trend” through time in such a way that it meets these 2 conditions.

As it turns out, this is very simple to do. To code for a linear trend, all you need to do is write a series
of ordinal, evenly spaced increasing (or decreasing) numbers, 1 through n (where n is the number of
occasions you want to fit the ‘trend’ to). You don’t have to start with the number 1, but you do need
to use the sequence {starting value} + 1, {starting value} + 2, and so on. So, what would the survival
elements of the design matrix look like for this 8 occasion study?

Just like this:

R R R R R
N O v W N

Hmmm. . .pretty strange looking (perhaps) — what do we have here? The first column corresponds
to the intercept, while the second column is the dummy variable coding for the linear trend. In other
words,

logit(p) = INTERCEPT + ,(T),

where T (commonly referred to as ‘cap T’) indicates a linear trend (we use a capital T for trend, to
distinguish a trend model from a simple time-dependent model, which is usually indicated using a
lower-case t).

So, only 2  terms: one for the intercept, and one for the linear relationship between the response
variable (¢, in this case), and the value for ‘trend’. You should see the connection (at least structurally)
between this linear model, and how we coded for the ‘effort’ covariate in the previous section. The order
of the numbers (1 to 7, or 7 to 1) makes no difference - MARK will simply use the numbers to fit a linear
trend — it will let the data determine if the trend is up or down (if any trend exists). Get it? The design
matrix for this model (‘Phi (linear)p(t)’) is shown below at the top of the next page.

Note that this model has 9 parameters (1 for the intercept, 1 for the slope of the ‘regression” of survival
on time as a linear covariate, and 7 encounter parameters — no non-identifiable product  terms. Make
sure you know why!). The deviance was 189.53, and the AIC, was 7976.88. The model where survival
was constrained to vary linearly with time (note we do not specify increase or decrease) is a more
parsimonious model than the initial time-dependent model — in fact, it is approximately 7 times better
supported by the data. This is perhaps not surprising — the data were simulated with a decline in
survival!
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g L, S S i

> @ @ & 4
Design Matrix Specification (B = Beta)
Pam| B3 B4 B5 BE B7 BE B3

0 0 0 ] 0
0 0 0 0 0
0 0 0 ] 0
0 0 0 0 0
0 0 0 ] 0
0 0 0 0 0
0 0 0 ] 0
0 0 0 0 0 0 0
0 0 0 0 ] 0
0 0 10p 0 0 0
0 0 11p ] 0
0 0 12p 0
0 0 13p
0 0 14p

Now, one subtle variation in this theme: suppose that we want to test for a non-linear trend. How
would we do this? Well, there are several ways to analyze non-linear relationships. Perhaps the easiest
is to use multiple regression, fitting a series of power terms to the function. For example, a comparison
of the model Y = X + X* to model Y = X is a formal test of the significance of the X* term. If the X*
term is not significant, and if the model Y = X fits the data, then we can conclude that the relationship
is linear. How would we do this? In fact, it is very simple. All you need to do is add another column to
your design matrix file to accommodate the X? term. It’s that easy!

Warning: While the mechanics of what we’ve just demonstrated for fitting a ‘trend” model appear
straightforward, there is a conceptual limitation to this particular approach which you need to consider.
Fitting a linear trend model using the approach we described in this section ‘forces’ the parameter
estimates to fall precisely on a line. Clearly, this “statistical constraint” enforces a ‘biological” hypothesis
which is implausible — the estimates are no more likely to fall precisely on a line than they are to be
exactly the same in a ‘constant over time’ model. In addition, inference concerning the estimated ‘slope’
of the trend from a ‘cap T’ model is problematic — in such models, the estimated standard errors are
based only on sampling variation, and would be biased low compared to a direct regression on true
estimates (which is clearly not possible because the true estimates are not known).

However, an approach based on random effects solves this problem. In this context, random effects
models assume that ‘true’ annual estimates do not fall exactly on any simple, smooth model; the
deviation of estimates of some parameter from such models are treated as random. So, rather than
assume the estimates fall precisely on a straight line (i.e., applying a simple ‘cap T model approach),
the random effects regression assumes that the actual ‘true’ estimates vary randomly around some
trend line (where the trend line represents the mean estimate if multiple samples were available from
the same range of years in the data). Random effects models are covered in detail in Appendix D.

begin sidebar

Another type of “trend”: the cumulative logit link

The cumulative logit link (CLogit) function is useful for constraining a set of parameters to monoton-
ically increase. Suppose that you desire the relationship of S; < S, < S5, but do not want to enforce
the relationship on the logit scale that

logit[S, ] — logit[S] = logit[S;] — logit[S,]
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as a trend model (discussed in the preceding section) would do.
The CLogit link would generate this relationship as:
S _ eﬁl S _ eﬁl + eﬁz _ eﬁl + eﬁZ + eﬁ3
! 1+eP1 4+ eP2 4 oo 2 1+eP1 4 eP2 4 oo ’ 1+eP1 4 eP2 4 o

To use the CLogit link, you have to specify a separate CLogit link for each set of parameters that
are to be constrained. In addition, you also have to specify the order of the parameters for the set.
For the preceding example, the link function for each of the 3 survival probabilities would be:

S(1): CLogit(1l,1)
S(2): CLogit(1,2)
S(3): CLogit(1,3)

If you have a second set of parameters (in the same model) that you also want to enforce a monotonic
increase on, say S, < S5 < S, the appropriate links would be:

S(4): CLogit(2,1)
S(5): CLogit(2,2)
S(6): CLogit(2,3)

Note that you can force a monotonic decrease by reversing the order of the real parameters in the
CLogit set. For example, to enforce a monotonic decrease on parameters S, S,, and S5, you would use

S(1): CLogit(1,3)
S(2): CLogit(1,2)
S(3): CLogit(1,1)

You specify these link functions by selecting the ‘Parm-Specific’ option as the link function, and
entering the appropriate specification directly in the edit box next to the parameter name.

We’ll demonstrate the use of the CLogitlink by means of a worked example, based on simulated live
encounter data (6 occasions, 250 individuals marked and released at each occasion), where apparent
survival ¢ tends to increase monotonically, while the encounter probability p is constant over time
(the simulated data are contained in clogit_demo.inp). The true values for the survival parameters
are: S; = 0.500, S, = 0.600, S3 = 0.625, S, = 0.700 and S5 = 0.725. Note that S, = S3,and S, = Ss.
As shown in the following

0.75 4
0.70 4
0.65 4

0.60 4

survival

0.55 4

0.50

0.45 T T T T T
1 2 3 4 5

interval
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even though there is an obvious tendency for survival to increase over time, the increase is clearly not
strictly linear, as indicated by the square symbols in the following figure:
However, the question is whether a model which constrains the estimates to be strictly linear (red line)
is a better fit to the data than one which allows for possible equality between some of the estimates
(darker line).

Recall that fitting a linear trend using the design matrix forces the reconstituted estimates to fall on
a perfectly straight line. So, in this example, it might seem possible (perhaps likely) that a model based
on the cumulative logit link (which allows for possible equality between some of the estimates) may
prove to be more parsimonious than a strictly linear trend model (even though the latter will often
have fewer parameters).

First, build model {¢, p. }, and add the results to the browser. Note that the real parameter estimates
from this model (shown below)

Real Function Parameters of {phi(t)pl.)}
95% Confidence Interwval

Parameter Estimate Standard Error Lower Upper
1:Phi 0.5354208 0.0429860 0.4509609 0. 61758968
2:Phi 0.6972772 0.0399885 0.6137379 0. 7695335
3:Ph1 0.5971751 0.03258316 0.5315093 0.6595326
4:Phi 0.7669756 0.03757381 0. 6855091 0. 8324955
5:Ph1 0. 7378645 0.0449388 0. 6409564 0. 8161203
6:p 0.50110659 0.0201832 0.4616233 0.5405763

are not particularly close to the true parameter values used to simulate the data. Given the small
sample size of newly marked individuals released at each occasion, this is perhaps not surprising.
Now, let’s fit two additional models: model {@yanq .} (simple linear trend on apparent survival),
and model {(pCLogit p.}, where we use the cumulative logit link to impose an increasing, ordinal — but
not strictly linear — structure on the apparent survival values.
If you followed the material covered in this section, fitting the simple linear trend model should be
relatively easy. Here is the design matrix corresponding to the simple linear trend model:

=
[
Go ahead, fit this model, and add the results to the browser:
1 Results Browser: Live Recaptures (CJS) g@
El=lalw| Bl o 2= &) 5
Mode! AlCc Delta AlCc AlCc Weight | Model Likelihood | No. Par. Deviance
{phithe( )} 3508.3010 0.0000 0.73854 1.0000 g 39,5130
phitrend)p( )} 35103778 20768 0.26145 0.3540 3 476729

We see clearly that model {¢1 p.} is not particularly well-supported by the data (at least, relative
to the time-dependent model {¢, p_}).
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Now, let’s fit model {(pCLOgit p.}, where we impose an increasing, ordinal constraint on the estimates
of apparent survival. In other words, we’re constraining the estimates of S;, S,, - -+ , S5 such that

Now, if you look closely at the above, you'll see that there are a very large number of possible
models which would satisfy this constraint - MARK will effectively test all of them, and select the
most parsimonious of the set.

To build this model in MARK, first retrieve model phi (t)p(.) from the browser. You can do this
easily by selecting the model in the browser, right-clicking, and selecting ‘Retrieve’. Then, select ‘Run’
again, and change the name of the model to phi(CLogit)p(.).

Now, before clicking the ‘0K to Run’ button, we need to specify the cumulative logit link for the 5
apparent survival parameters. To do this, you need to select the ‘Parm-specific’ radio button option
in the list of link functions. Now, when you click the ‘0K to Run’ button, MARK will respond with a
window where you will specify the parameter specific link functions you want to use:

Specify Link Values
Specify Parameter-Specific Link Function Values for {philCLogitlp( )}

1:Phi ’m
2:Phi ’m
3:Phi ’m
4:Phi ’m
5:Phi ’m

Note that in this case, MARK defaults to the logit link for all parameters (the default link for each
parameter will either be the sin or logit link, depending on whether or not you are using an identity
design matrix).

To fit our model, we need to change from the default logit link to the cumulative logit link, for
parameters 1 — 5, corresponding to ¢; — ¢s5. To enforce a monotonic increase in apparent survival,
subject to the condition that

S1<8,<85<5,<85;5

we simply specify the CLogit link for each of the survival parameters. For this example, here the
completed link specification window:

Specify Link Values
Specify Parameter-Specific Link Function Values for {phi{C

1:Phi lm
2:Fhi lm
3:Phi lm
4:Phi IW‘
5:FPhi lm

6p m

Note that you cannot select the CLogit link function from the drop-down list of link functions like as
with all of the other link functions, because you have to specify the set and the order of the parameter
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within the set. Therefore, you have to manually enter the link function in each edit box next to the real
parameter value to which it pertains.

Once you've specified the link functions, go ahead and run the model, and add the results to the

browser:
1 Results Browser: Live Recaptures (CJS) g@
Bl=E(x B of = A5
Model AlCc Delta AlCc AlCc Weight | Model Likelihood | Mo. Par. Deviance
: {phi(CLogit)p ()} 3507 4514 0.0000 0.53039 1.0000 4 42 6877
{phitpl )} 3508.3010 0.8456 0.34682 0.6539 & 355130
{phifrend)p( )} 3510.377 259264 0.12278 0.2315 3 476225

We see clearly that the model using the cumulative logit link has considerable AIC weight in the
data, relative to the other models in the model set. The estimates from this model are shown below:

4 mrk4065z.tmp - NMotepad GD g@

File Edit Format View Help
ClLogit demo
Real Function Parameters of {phi(CLogit)p{.)}
95% Confidence Interval
Parameter Eztimate Standard Error Lower Upper
1:Phi 0. 5460136 0. 0435586 0.4601249 0.6292483
2:Phi 0. 6422471 0. 0221163 0.5978391 0.6843406
3:Phi 0. 6422471 0. 0221163 0.5978391 0.65843406
4:Phi 0. 7477500 0. 0260974 0.6932725 0.7954073
5:Phi 0. 7477502 0. 0260975 0.6932724 0.7954077
Gip 0. 5016806 0. 0198774 0.4627895 0.5405514
<] I | [l

You see that the results follow the basic constraint specification
51<5,<53<854< 85

In this case, the most parsimonious model was one where
51<5,=5;<85,=54

which seems quite reasonable given that for the true parameter values (noted a few pagesback), S, = S,
and S, = S;.
So, how many parameters are estimated, subject to the constraint (below)?:

S1<8,<85<5,<85s

Given that the most parsimonious ML estimates for these simulated data subject to this constraint
are

it is clear that 3 parameters are estimated.

Now, it is worth noting here that what we have done is essentially equivalent to an ‘all subsets’
regression —- MARK has simply found the most parsimonious model from the set of models specified
by the constraint that
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This may be potentially useful for finding a parsimonious model for improving precision of recon-
stituted parameter estimates, or if you believe that there is a general monotonic increase or decrease in
some parameter, where you have no a priori expectation to the particular form of the function (other
than it being monotonic in one direction or the other). In this case, the most parsimonious model was
one where

was not motivated by a particular a priori hypothesis.

If in fact you had reason to include a model with this constraint in your model set (i.e., if you
had an a priori expectation that S, = S; and 54 = S5, with a monotonic increase from S; — S, =
S5 — 54 = S5), then it would be more appropriate to (i) first construct a PIM with the basic structure
{51,5, = 53,5, = S5} (shown below) to which you then (ii) apply a cumulative logit constraint to
parameters 1 — 3. If you try it for this example problem, you'll see that you generate exactly the
same reconstituted parameter estimates as you did from the cumulative logit link applied to the fully
time-dependent PIM.

] Apparent Survival Parameter {--- g@

Ba| 4| 4] ¥ i@

BEERE
f2 2 B 3
e o
P
Cloze |3|_
T
PIM Chart | _|

£ (2]

1 |

However, by applying the cumulative logit to the PIM that reflects our a priori beliefs about equality
of certain parameters, then we avoid the risk of having to concoct a post hoc ‘story” (not withstanding
their frequent entertainment value) to explain the particular CLogit model that MARK has found to
be most parsimonious. The distinction here is subtle, but important.

end sidebar

6.10. More than 2 levels of a group

It is not uncommon to have more than 2 levels of a classification variable in an analysis. For example,
you may have a control and 2 or more treatment groups. How would you code the design matrix for
such a situation? In fact, it’s easy (well, relatively), if you remember some basic principles from analysis
of variance (ANOVA). The number of columns used to characterize group differences (e.g., belonging
to one group or not) will always equal the number of dummy variables (coded ‘0" or ‘1) that you need
to characterize group differences. For any variable that we treat as ‘categorical’ or ‘classification” (i.e.,
both COLONY and TIME in the swift example) with k levels, the number of columns needed is (k — 1), which
happens to be the numbers of degrees of freedom associated with a factor in a standard ANOVA (note —
it’s not a coincidence). In short, the number of columns (hence, the number of dummy variables) needed
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equals the degrees of freedom associated with that variable. So, the minimum number of columns of
dummy variables needed to specify our model are defined by the number of degrees of freedom for
each factor, plus any interaction terms.

Of course, it is possible to specify a model with more columns than the minimum set we’ve just
described. Would this be wrong? Not exactly — your estimates would be ‘correct’, but it becomes very
difficult to count (separately) identifiable parameters. And since counting parameters is essential to
model testing, using more columns than necessary in your design matrix to specify the model should
be avoided.

Consider an example of a study over 5 occasions, where we have 3 ‘groups’, or levels of our ‘main
effect’. Thus, we need (3 — 1) = 2 columns of ‘dummy variables’ to specify group association. Again, it
is important to understand the logic here: we need (n — 1) = (3 — 1) = 2 columns, because we have an
intercept in the model — the intercept codes for one level of the treatment, and the other two columns
code for the remaining two levels of the treatment.

Suppose we also have a quantitative covariate (say, hours of observation). Linear terms have 1 degree
of freedom, so one column of covariate values. Finally, for the interaction, we need (3 — 1) X (1) = 2
columns.

Here is the design matrix— we have formatted it slightly to emphasize the ‘logical connection” amongst
the columns.

INTCPT GROUP HOURS GROUP . HOURS
1 0 0 1.1 0 0
1 0 0 0.2 0 0
1 0 0 3.4 0 0
1 0 0 4.1 0 0
1 0 1 1.1 0 1.1
1 0 1 0.2 0 0.2
1 0 1 3.4 0 3.4
1 0 1 4.1 0 4.1
1 1 0 1.1 1.1 0
1 1 0 0.2 0.2 0
1 1 0 3.4 3.4 0
1 1 0 4.1 4.1 0

The first column is the intercept. The next 2 columns on the left indicate group: group is identified
depending upon the pair of dummy variables across these 2 columns: ‘0 @,’0 1’,and ‘1 ©’. The middle
column (of the 5 total columns), is the ‘covariate” column.

The last 2 columns are the interaction columns (interaction of group and covariate). Remember,
the interaction term can be thought of as a ‘multiplication term” — the product of the various factors
contained in the interaction. Since this interaction is the interaction of ‘group’ (2 columns) and ‘covariate’
(1 column), then we have (2x1) = 2 columns for the interaction. We simply multiply each element of the
group column vectors by its corresponding element in the ‘hours’ column vector. Therefore, 6 columns
total.

Now, if we were applying this design matrix, and we wanted to test for the significance of the
interaction term, we would first run the constraint using all 6 columns in the matrix, and then a second
time using only the first 4 columns — 4 because we want to drop the interaction term, which is ‘stored’
in columns 5 and 6.
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Note that it is important to use the minimum number of columns of ‘0’ or ‘1’ dummy variables
to characterize your groups. Why? Because each column in your matrix becomes a slope, which is
an estimated parameter. Our goal is to use as few parameters as possible to specify a model. Extra
columns wouldn’t make your model ‘wrong’, but would make the counting of (separately) identifiable
parameters more difficult.

7

It is also important to note that all that is necessary is that you use (# — 1) columns to code the ‘group
variable (in this case, (3 — 1) = 2 columns). However, the actual ‘dummy variable’ coding you use to
specify group is arbitrary. For example, in the preceding example, we used ‘0 0’ for group 1, ‘0 1’ for
group 2, and ‘1 @’ for group 3.

However, we could have used ‘1 1 for group one, ‘1 0’ for group 2, and ‘0 1’ for group 3, or any of
a number of other combinations. They would all yield the same results (although, clearly, the coding
in the interaction columns will change from the preceding example to reflect whatever coding you use
for group columns). Try a few examples to confirm this for yourself.

6.11. > 1 classification variables: n-way ANOVA

Back in Chapter 2, we briefly considered the formatting of the .INP file for situations where you have
> 1 classification factors. We considered an example where both males and females were sampled at
each of two colonies: a good colony, and a poor colony. Thus, two classification factors: SEX and COLONY.

Recall that in the input file, we included a frequency column for each (SEX.COLONY) combination:
one frequency column for females from the good colony, one frequency column for females from the
poor colony, one frequency column for males from the good colony, and finally, one frequency column
for males from the poor colony. We simulated a simple data set (multi_group.inp) including these 4
combinations.

Here, we focus on building models which have both SEX and COLONY effects. Suppose, for example,
we want to build the following linear model for ¢:

¢ = SEX + COLONY + TIME + SEX.TIME + COLONY.TIME + SEX.COLONY + SEX.COLONY.TIME

In other words, a 3-way ANOVA (in effect, TIME is the third classification variable in this analysis).

How do we go about building this model? Start program MARK, and begin a new project. Select
multi_group.inp. Specify 5 occasions. Now, for your first challenge — how many attribute groups? You
might think either 2, or 3. Well, perhaps you're comfortable enough now with MARK to think just two
— SEX and COLONY (realizing that TIME is an implicit attribute, and doesn’t need to be counted).

Unfortunately, you'd not be correct. In fact, there are 4 attribute groups — corresponding to each of
the 4 “SEX.COLONY’ combinations (i.e., the number of frequency columns in the .INP file). So, you need
to tell MARK that there are 4 attribute groups.

Next, what to call them? In the . INP file (first few lines of which are shown below)

/% multiple attribute group demonstration (chapter &
fem-good, fem-poor, male-good, male-poor. 5 occasions */

Q0010 150 145 171 1e7:
00011 200 205 178 183
00100 213 148 131 T7:
00101 14 Za 32 50;
00110 54 59 a5 101;
00111 69 67 a9z 122;
01000 93 64 T4 51;
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we see that the first two frequency columns are for females sampled at the good and poor colonies,
respectively, and the last two frequency columns are for males, sampled at the good and poor colonies,
respectively. So, let’s label the 4 attribute groups as FG, FP, MG, and MP, respectively.

Now, let’s build our model - to simplify, let’s assume that the encounter probability p is the same for
both sexes and both colonies, and constant over time. Here is the PIM chart for this model:

Parameter Index Matrix Chart: Live Recaptures (CJS)

Initidl Renumber Open Parameter Index Matrix _Help

pmp

pa

Phimp

Phimg

Phifp

Phifg

Close

Parameter Index

Make sure you see the connection between the PIM chart, and the model we're trying to build. Go
ahead and run the model — call it ‘phi(S.C.T)p(.) - PIM. We add the PIM label to the model name to
remind us that the model was built using the PIM chart.

The real estimates from this model are shown below:

Real Function Parameters of {ph1(5.C.T)p(.) - PIM}
. 95% Confidence Interwval
Parameter Estimate Standard Error Lower Upper

1:Phi 0.4640517 0.0286232 0. 4086345 0.5203712
2:Phi 0.8718165 0.02459614 0. 8144706 0.9133235
3:Phi 0.4526297 0.0205268 0.4127911 0.4930846
4:Phi 0.7648547 0.0272867 0. 7072604 0.8140961
5:Phi 0.5411491 0.0282499 0. 4854991 0.5957912
G:Phi 0.9522418 0.0217737 0. BBB3770 0.9807552
7:Phi 0.4989976 0.0200902 0. 4597083 0.5382993
8:Phi 0.7742726 0.0261616 0. 7189396 0.8214180
9:Phi 0.5087660 0.0284463 0.4531330 0.5641826
10:Phi 0.8675647 0.0211225 0. 8204310 0.9037776
11:Phi 0.7401697 0.0209346 0. 6969862 0.7791490
12:Phi 0. 63864606 0.0238298 0.6379828 0.7311821
13:Phi 0.5481091 0.0279462 0.4929724 0. 6020895
14:Phi 0. 9065044 0.0179716 0. 3648389 0.9362723
15 :Phi 0.83475677 0.0189659 0. 3065778 0.8811510
16:Phi 0.7312073 0.0227423 0. 6843772 0.7733897
17:p 0.7359362 0.0081473 0. 7196611 0.7515926

Now, we want to try to construct this model using the design matrix approach (since we want to be
able to use the flexibility of the design matrix to build models we can’t build with the PIMs).
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First — how many columns should the design matrix have? Well, if you ‘cheat” and look at the results
browser, you might guess 17 — one column for each of the estimated parameters. But, we want to confirm
our hunch — we do this by writing out the linear model in full.

Remember, SEX has two levels (male and female), so 1 column for sex. Similarly, COLONY has two levels
(good and poor), so again, 1 column for COLONY. There are 5 occasions, so 4 TIME intervals, and thus we
need 3 columns to code for TIME.

Finally, we need to code for the various interaction terms as well. Remember, there are interactions
of SEX.TIME, COLONY.TIME, SEX.COLONY and SEX.COLONY.TIME.

Here is the linear model:

logit((p) =By + ﬁz(SEX) + ﬁ3(C0L0NY)
+ B4(Ty) + B5(T2) + Be(T3)
+B7(S.T1) + Bs(S.Ty) + Bo(S.T3)
+ B10(C.Ty) + B11(C. Ty) + B12(C. T3)
+ B13(5.0)
+ ﬁ14(S.C.T1) + ﬁ15(S.C.T2) + ﬁlé(S.C.Tg,).

So, we see that there are 16 § terms for ¢, plus 1  term for the constant encounter probability p, for
a total of 17 columns (looks like our guess was correct). Now, let’s build the design matrix.

We'll start by adding the INTCP, SEX, COLONY and TIME columns to the design matrix. As you no doubt
by now realize, there is no ‘hard rule’ for how you code the various effects in the design matrix — as
long as the coding, and the number of columns, are consistent with the model you're trying to fit, and
the data in the . INP file.

Here is one possible dummy variable coding for these terms:

7 Design Matrix Specification: Live... |- |(01/[Ed

b || @] @ @A L

Diesign Matrix Specification (B = Beta) "

:\I\I > ]

Look closely. The INCTP is coded by a column of 16 “1’s. There are 4 intervals, and 4 attribute groups,
so 16 underlying ¢ parameters. Next, the SEX column (labeled S). We'll let ‘1’ represent males, and ‘0’
represent females. Since the first 2 frequency columns in the . INP file represent females, then the first
8 elements of the SEX column are 0’s, followed by 8 1’s for the males. Next, the COLONY column (labeled

Chapter 6. Adding constraints: MARK and linear models



6.11. > 1 classification variables: n-way ANOVA 6-64

C). Now, remember that in the .INP file, the frequency columns were ‘good’ and “poor’ colonies for
the females, followed by ‘good” and ‘poor” colonies for the males. Here, we've used a ‘1’ to indicate
the ‘good’ colony, and a ‘0’ to represent the ‘poor” colony, alternating for each sex. Next, the 3 columns
coding for TIME (labeled T1, T2 and T3), in the standard way (using reference cell coding) — here, we've
set the final time interval (between occasion 4 and 5) as the reference interval.

What about interactions? Well, let’s start with the easy ones: S.T, C.T, and S.C. Look closely at the
following figure:

Design Matrix Specification (B = Beta)

For convenience, we've labeled the columns in the design matrix so you can see which columns
correspond to which interaction terms: columns 7 — 9 correspond to the SEX. TIME interactions, columns
10 — 12 correspond to the COLONY.TIME interactions, and column 13 corresponds to the SEX.COLONY
interaction.

Finally, the S.C.T interaction, indicated in columns 14 — 16 in the following:

Design Matrix Specification (B = Beta)

The element in the lower right-hand corner of the completed design matrix codes for the constant
encounter probability, p.

Now, go ahead and run this model, and label it ‘phi(S.C.T)p(.) - DM, with DM indicating it was
constructed using a design matrix, and add the results to the browser (top of the next page).

As expected, the two models yield identical results: the number of parameters and the model deviance
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{phi(5.C.Thp(.) - PIM} 154492015 0.0000 0.50000 1.0000
iphi(S.C.Tip() - DM} 154492015 0.0000 0.50000 1.0000 1

100.8314
100.8314

is the same, regardless of whether or not the model was built using the PIMs, or via the design matrix.

As a final check, though, we want to look at the real estimates (below) for our parameters with those
from the model constructed using the design matrix. We see that the results are identical, as expected:

multiple groups - MARK book
Real Function Parameters of {phi(5.C.T)p(.) - DM}

95% Confidence Interwval

Parameter Estimate Standard Error Lower Upper
1:Phi 0.4640515 0.0286231 0.4086343 0.5203709
2:Phi 0.8718169 0.0249613 0.8144710 0.9133238
3:Phi 0.4526300 0.0205268 0.4127914 0.4930849
4:Phi 0.7648542 0.0272864 0.7072608 0. 8140951
5:Phi 0.5411491 0.0252498 0.45854992 0.5957911
6:Phi 0.9522426 0.0217730 0.8863802 0.9807552
7:Phi 0.4989973 0. 0200901 0.4597081 0.5382989
8:Phi 0.7742729 0.0261610 0.7189413 0.8214173
9:Phi 0.5087658 0.0284463 0.4531329 0.5641825
10:Phi 0.8675647 0.0211225 0.8204310 0.9037776
11:Phi 0.7401698 0.0209846 0.6969863 0.7791491
12:Phi 0. 6864606 0.0238297 0.6379830 0.73113813
13:Phi 0.54581091 0.0279462 0.4929725 0. 6020895
14:Phi 0.9065043 0.0179715 0.8648389 0.9362722
15:Phi 0.8475676 0.0189659 0.8065778 0. 8811509
16:Phi 0.7312077 0.0227421 0.6843781 0.7733898
17:p 0.7359361 0.0081473 0. 7196610 0.7515924

Handling > 1 classification variable can sometimes be a bit tricky — but most of the challenges
are ‘book-keeping’. Just remember that the dummy variable coding in the design matrix needs to be
consistent with both the linear model you're trying to fit, and the structure of the .INP file.

6.12. Time + Group — building additive models

Most newcomers to MARK find building design matrices the most daunting part of the ‘learning curve’.
However, if you've understood everything we’ve covered up to now, you should find building design
matrices for additive models very straightforward. What do we mean by an ‘additive model’? As you
may remember from earlier chapters, an additive model is one where we express variation in survival
or encounter as a function of the additive contributions of 2 or more factors.

Recall our comparison of the ‘good” and ‘poor’” swift colonies (Chapter 4). Our linear model was
represented by
logit(g) = B; + P(COLONY) + B5(TIME) + f,(COLONY . TIME)

In this model, we have two “factors’ — COLONY (‘good” and “poor’) and TIME (¢, ¢, . .. ¢;). Each ‘time
interval” is considered as a different level of the TIME factor. In this case, we are treating time as a
‘categorical’ variable, as opposed to a quantitative linear covariate as we did in the ‘trend” example
presented earlier.

You may have noted that this is, in fact, the default MARK CJS model with 2 groups — as long as you
tell MARK to use the same parameter structure between groups, but let the parameter values differ (i.e.,
same qualitative structure between the PIMs, but different indexing), then MARK uses the ‘full model’,
with both factors (COLONY and TIME), and the interaction term (COLONY . TIME). When we run MARK, but
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set the PIMs for the 2 groups to be the same (same structure, same index values), we are testing model
logit(¢) = By + Bo(TIME).

The difference between these two models is, in fact, the effect of COLONY + COLONY.TIME, not just
COLONY alone. As noted in Chapter 4, we are, in fact, leaving out the ‘intermediate model”:

logit(¢) = B, + B,COLONY + B, TIME.

7

Here, we are considering the additive effects of the 2 factors — hence, we refer to it as an ‘additive
model. To fit this model we simply need to take our design matrix for the fully time-dependent model

logit(¢) = B; + B(COLONY) + B5(TIME) + f,(COLONY . TIME),

and delete the interaction columns! It’s that easy! In fact, we already saw this earlier when we analyzed
the dipper data with the flood model. Go back to the swift analysis, pull up the design matrix for the
full model {¢,.; po.;}, and simply delete the columns corresponding to the interaction of group and
time (for survival).

The design matrix (the upper-left quadrant for survival) should look like the following:

B5 B6 BY

1
PhiInt [ Phig1|| Phit1 Phitd | Phit4 | Phits

HEIGEIGEIEGEE - BEEEGEEE - B
HEIEIGEIEIE - BEEEEEE - B
HEIEIEE - BEBEEEEE - BEEe
HEIGEIGE - BEEEEE - BEEEE
HEIE] - EIGEEEEE - BEEEEE

M-l slelalalalalalalalalala

1
1
1
1
1
1
1
1
1
1
1
1
1
o
n

slo|olo|lalo|lalo

CT. 2

What MARK does with this design matrix is to estimate a coefficient (‘slope’) for each dummy
variable. This coefficient tells us how any one particular level differs from the baseline level (i.e., the last
time interval). We can put all the coefficients together in one regression equation (for COLONY and TIME):

logit(¢) = By + Bo(COLONY) + B5(tq) + B4(ty) + Ps(ts) + Be(ts) + Br(ts) + Ps(te)-

In this expression, f; tells us how much, on average, survival in the “good’ colony differs from survival
in the “poor” colony. Note that when COLONY = 0 (say, for the ‘poor’ colony), the 8, term drops out of the
regression equation, resulting in our estimating survival in the ‘good” colony. Each of the remaining
B-terms specifies how much survival in one year period (average over both colonies) differs from the
baseline year. The greater the magnitude of a particular  the greater that year’s survival probability
differs from the baseline year, and the greater the statistical significance of a particular , the greater
the contribution to the overall significance of the TIME factor.
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It should be easy to see that, for example, for the “poor’ colony (COLONY = 0) in year 3, the ff, term
drops out of the equation, and we are left with

logit(p) = B1 + Bs,

because t; = 1, and all other ¢ values (¢, t,, .. ., t;) are equal to zero. Thus, 5 tells us how much survival
in year 3 differed from the baseline year (year 7).

Similarly, the equation for year 5 in the ‘good” colony (COLONY = 1) would be
logit(p) = By + B2 + B7-

One last thing to consider. Counting parameters for the additive model (model {¢,; p,.;}) is not
quite as simple as for other models. First, we’ll consider how to count the number of potentially available
parameters in an additive model. The easiest way to doitis to remember what we’re after —we’re testing a
model where there is time variation in survival for both colonies, but that the difference between colonies
is due to a constant, additive, component. This additive component is simply 1 more parameter (like
estimating a constant). This should not be surprising, especially if you think of the additive model in
the ANCOVA example we dealt with earlier —in the Lebreton et al. (1992) monograph, they give you an
explicit ‘hint” when they use the word ‘parallelism’. If any pair of lines in an X — Y plane are parallel
then for any value X, the two lines differ in Y by some constant amount. It is the constant ‘difference’
between the lines which constitutes one of the estimable parameters.

So, for our present example, simply count the number of parameters you would expect for 1 colony
alone, for the underlying model (CJS — 13 parameters for either colony alone). Then, add 1 for the
additivity (i.e., the ‘constant difference’) in survival (you would add 2 if you had additivity in survival
and encounter simultaneously).

Now, the tricky part (potentially) — if survival in one colony is simply survival in the other colony
plus a constant, then the survival probability is identifiable (by linear interpolation) for all intervals in
the second colony, and thus all of the encounter probabilities are estimable (no confounding of terminal
p and ¢ parameters). So, since there are 7 encounters, we add 7, bringing our total to (13 + 1+ 7) = 21
total parameters.

Still don’t get it? Here’s another way to think of it. First, in this example, we are constraining the CJS
model by colony. What was estimable in this starting model will remain estimable in the same model
with a constraint — in this case, the additive model. Thus, if some parameters are not identifiable in the
additive model, they must be those from the last time interval: ¢; , and ¢; , and pg , and pg , (Where
‘9’ =good, and ‘p’ = poor). Let’s focus our attention on them. In the unconstrained CJS model, we could
identify the products Bo,g = ((p7,gp8,g) and Bop = ((p7,pp8,p).

In essence, we had 2 equations and 4 unknowns. If we pick some value for (say) ¢; ., then we can
solve for pg .. Similarly, we could pick an arbitrary value for ¢;, and solve for pg . Thus, we have 2
arbitrary parameters to discount from the initial total of 28 parameters in the model - in other words,
(28 —2) = 26 identifiable parameters. Of course, we knew this already — we simply want to confirm that
this approach yields the same results.

Now, let’s apply this same line of reasoning to the additive model case. We still have the same 2
equations as before, plus 1 new one; ¢; , = @7, + ¢ (from the constraint). ‘¢’ is a known constant,
because ‘c” is common to all intervals. Therefore, if we pick a value for ¢; . then ¢ , is known, and thus
also both pg , and pg . Thus, we have just one arbitrary parameter to discount from the total number
of parameters originally included in the additive model; for survival, 7 slopes + 1 intercept = 8, and for
encounter, 14. Thus, (8 + 14) = 22 — 1 (the arbitrary parameter) = 21 identifiable parameters. However,
if we run the additive model, we find that MARK has estimated only 19 parameters. It has 1 intercept,
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and 7 slopes, but of the encounter parameters, 2 are not identifiable — so (1 + 7 + 12) = (20 — 1) (the
arbitrary parameter) = 19.

In fact, Lebreton et al. (1992) analyzed a large number of different models for this data set (see Table 14).
They found that the most parsimonious model has constant survival within colony, but different colony
values, and additivity (‘parallelism’) in encounter probabilities, {¢. p..;}-

Before we leave this chapter, it is important to keep in mind that the ‘parallelism’ we have been
discussing refers only to the logit scale — i.e., it is not linear parallelism, but logit parallelism. Thus, if
you plot the reconstituted values from an additive model, they may not ‘look’ to be parallel, but on the
logit scale, they indeed are.

In addition, you need to think carefully about the ‘biological realism” of additive models. Suppose
we had found additivity of survival between colonies for the swift data. What would this mean? It
would mean that whatever factor made the survival differ overall between the colonies had a constant
additive effect over time. This would imply that there is some ‘real difference’, possibly genetic or age,
between the two colonies such that, although both of them are subject to fluctuations over time, one
colony always does relatively better (or worse) than the other (and by a constant amount on the logit
scale). Is this ‘biologically plausible’? Perhaps. Or, perhaps not. But, even if an additive model is not
‘biologically plausible’, it represents a model that is ‘intermediate’ between a model with no group
(colony) effects (time only), and one with full (group X time) interactions. Such a an ‘intermediate’
model might be parsimonious, even if not ‘biologically plausible’. You will need to justify for yourself
if ‘additive’ models should be included in your candidate model set.

6.13. Linear models and ‘effect size’: a test of your understanding. . .

Recall that in chapter 4, we introduced the question of ‘significance” and ‘effect size’. We considered
the ‘swift analysis’, and asked the question: is there a difference in survival between the colonies (good
colony versus poor colony), and is it ‘significant’? In addressing these questions, we considered the
matter of ‘effect size’. In the swift analysis, we concluded that there was good support for the contention
that there is a difference in survival between the two colonies, based on relative AIC model weights. The
remaining questions were — how big is this difference, and is the difference ‘biologically meaningful’?
As we note in chapter 4, the first question relates to ‘effect size” — we consider colony as an ‘effect’, strictly
analogous to an ‘effect’ in ANOVA. The ‘effect size’ is the estimate of the magnitude of the difference in
survival between the two colonies. Further, since the effect size is ‘estimated’, it will have an associated
uncertainty which we can specify in terms of a confidence interval (CI).

The key question then becomes

“what are the plausible bounds on the true effect size, and are
biologically important effects contained within these bounds?’

In chapter 4, we concentrated on simple interpretation of effect size. Here, we explore this a little
more deeply, introducing some of the considerations involved in estimating effect size in the first place.
This exercise will also serve as a test of your basic understanding of linear models (the subject of this
chapter).

We'll consider a situation similar to the ‘swift analysis” we introduced earlier. We’ll imagine there
are 2 colonies (good and poor), and that survival over a given interval in the poor colony is 10% lower
than survival in the good colony over that same interval (warning: keep awake for scaling issues here!).
We simulated some data, 8 occasions, 150 newly marked birds released in each colony on each occasion.
We assumed a constant survival probability over time for each colony: 0.80 for the poor colony, and
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(0.80 + 10%) = 0.88 for the good colony. We also assumed a constant encounter probability of 0.75 for
both colonies. The simulated data are contained in effect_size.inp (where the first frequency column
corresponds to the poor colony, and the second frequency column corresponds to the good colony).
Again, 2 groups (poor and good) and 8 occasions.

While you could fit this model by (i) building the fully time-dependent model {¢.; p,.;} using
PIMs, (ii) constructing the corresponding design matrix, and then (iii) reducing the design matrix by
eliminating the columns involving TIME for ¢, and the columns involving both TIME and COLONY for p,
for this demonstration it’s easier to simply start with a PIM structure that corresponds to our underlying
model, {@, p.}.

Here are the PIMs for the survival

1 1 1 1 1 1 2 2 2 2 2 2 2

1 1 1 1 1 2 2 2 2 2 2

1 1 1 1 2 2 2 2 2

1 1 1 1 2 2 2 2

1 1 1 2 2 2

1 1 2 2

poor 1 good 2
and encounter probabilities:

3 3 3 3 3 3 3 3 3 3 3 3 3 3

3 3 3 3 3 3 3 3 3 3 3 3

3 3 3 3 3 3 3 3 3 3

3 3 3 3 3 3 3 3

3 3 3 3 3 3

3 3 3 3

poor 3 good 3

For this analysis, we're primarily interested in estimating the ‘effect size’ — effect of colony on survival.
How do we do that? The answer in this case is fairly easy if you consider the linear model corresponding
to this particularanalysis. We have 2 groups (COLONY), withno variation over time. Thus, ourlinear model
for survival would be:

If you've read this far, and understood the theory behind linear models, you'll recall that f; and 5,
together code for the colony effect. How this coding works depends on the design matrix used.

For example, if you use the following design matrix coding

L= ) = =) | =Sl S S
Design Matrix Specification (B = Beta)

then how do we interpret the intercept (;) and the first slope (,)? If the poor colony is coded in the ond
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column (B2 column) of the design matrix as ‘0’, and we use ‘1’ for the good colony, then if the colony is
poor, the intercept gives the survival for the poor colony (since the f, term drops out of the equation).

So, if the intercept is the estimate for the poor colony, then when the dummy variable is ‘1" (specifying
a good colony), then $; + 8, = (poor) + (good-poor) = good. Clearly — the f, value is the effect of colony —
it is the degree to which estimated survival for the poor colony differs from estimated survival for the
good colony. In other words, the estimate for 3, is the estimate of the effect size.

How do we actually get an estimate of the effect size on the familiar probability scale (i.e., in the range
[0, 1])? In fact, we can do this in a couple of ways. Let’s start by using the identity link function. Recall
that in many (perhaps most) cases, we fit models using either the logit or sin link functions. For now,
though, let’s re-run our model, using the identity link, which you select during the numerical estimation
part of the run. Our general starting model will be {¢_j,,,, p.}. Go ahead and run it using either the
default sin link, or the logit link. Then, run the model a second time using the identity link.

J*’: Results Browser: Live Recaptures (CJ5) EI@
EE= 1= w|zz 408 oA @al
Model AlCc Delta AlCc AlCc Weight | Model Likelihood | No. Par. Deviance
52406374 0.0000 0.25000 1.0000 il 419734
{DM - true mode! - logit} 93406374 0.0000 0.25000 1.0000 3| 4197304
{DM - true mode! - identity} 93406374 0.0000 0.25000 1.0000 3| 4197304
{PIM -true mode! - sin link} 5340.6374 0.0000 0.25000 1.0000 3| #9734

Note for these data that the model fit is identical regardless of whether you use the logit, sin or identity
link (although by now you probably appreciate that this is not always the case).

OK, on to the next step. We want the estimate for 8, — the slope for the colony term in the design
matrix, which we understand to be the effect size — in this case, the difference between the good and
poor colonies. All you need to do is look at the ‘beta estimates’ for the model with the identity link.
The estimated value for f, = 0.0845106, with a 95% CI of [0.0635335, 0.10548780]. For completeness, the
estimate of the intercept is §; = 0.7897399. So, the linear model is

‘survival’ = logit(p) = fi; + f,('colony’)
= 0.7897399 + 0.0845106(’colony’).

Now, what do these numbers tell us? Well, recall that the estimate for ,31 is the estimate of survival
for the poor colony. Look back at the parameter values used in the simulation for the poor colony: the
‘true’ value for the survival probability for the good colony is 0.8 — our estimated value for the intercept,
By = 0.79, is very close. What about effect size? Well a 10% difference in survival corresponds to an
absolute difference of 0.08 (since 0.8 is 10% smaller than 0.88, the true survival probability of the good
colony). Since f; corresponds to the poor colony, then f3, is the deviation (‘effect’) of the good colony on
survival — in this case, §, = 0.0845106 (the positive sign indicating an increase in survival for the good
colony, relative to the poor colony). The estimate of , = 0.0845106 is quite close to the true difference
(effect size) of 0.08 (the true difference clearly falls within the 95% CI for the estimate). Recall that these
are simulated data, so we anticipate some difference between estimated and ‘true” parameter values.

OK - so the estimate of the effect of colony on survivalis 3, = 0.0845106. Is this ‘significant’? The 95%
ClI for the estimate of the effect size ranges approximately from 0.064 to 0.105. Since this 95% CI doesn’t
bound 0, then we might conclude that there is a “statistically significant’ effect of colony on survival. But,
as every experienced analyst knows, if you have a big enough sample size, even minute differences can
be ‘statistically significant’. What about ‘biologically significant’ —isn’t that more relevant than “statistical’
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significance?

Here is where ‘biological insight” comes into play. Whether or not the effect estimated in this study
is ‘significant or not” depends on your thoughts on what is or is not ‘biologically significant’. Suppose,
for example, that you decide a priori that a difference in survival between the colonies of > 10% to be
‘biologically significant’, then in this case, our results would be considered as ‘biologically inconclusive’
(despite being ‘statistically significant’), since the 95% CI includes values < 10%. If instead we believed
that a difference in survival of 5% was ‘biologically important’, then we could conclude with 95%
confidence that in this case there was a biologically significant result, since the 95% CI do not include
this value (since the lower CI is >5%).

Some additional comments. In the preceding, we used the identity link. We did so for convenience
— the identity link gave us an estimate of the absolute value of the effect size directly, on the [0, 1]
probability scale we're typically interested in. But, what if the numerical estimation ‘doesn’t work” with
the identity link (typically, because of difficulties with convergence)? Can we use the logit or sin link to
get estimates of the effect size, and the standard error?

The answer is ‘yes’, but it does require a bit more work. Let’s run the analysis of the simulated
data using the logit link. The estimates for 3; and f, on the logit scale are 1.3233584 and 0.6157168,
respectively. Remembering that the linear model we're fitting is

logit(¢) = ‘31 + ﬁz(colony),

then since 8; = (poor), and B+ B, = (poor + effect of good), we can write

eﬁﬁ'ﬁz(l) eﬁl
effect of ‘good’ = — - —
1+ eﬁ1+ﬁz(1) 1 +eh

= 0.8742505 — 0.789740
= 0.0845106,

which is exactly the same value as the one estimated (for f,) using the identity link.

What about the SE of the estimated effect size? As noted earlier, the discussion of effect size is really
a discussion of whether or not the confidence limits on the effect size bound a difference that we think
is ‘biologically significant’. From the identity link analysis, we know that the SE and confidence limits
to our effect size are 0.0107 and [0.0635, 0.1055], respectively.

We can derive the same values using the estimates from the logit link analysis, but it requires a few
more steps. First, recall that the variance of a difference (of say two parameters 0; and 0;) is

var(6; — 6,) = var(0;) + var(6;) -2 cov(0;, 6)).

Thus, the estimated SE for the difference (i.e., effect size) between the ‘good” and “poor” colony is

\/\mr(good) + var(poor) — 2cov(good,poor)

where the variance and covariances of the two estimates can be output directly in MARK.

To do this, select the appropriate model in the results browser (in this case, the logitlink model). Then,
select’Output | Specific Model Output | Variance-Covariance matrices | Real Estimates’,and
output the values to a Dbase file (to maintain full numerical precision). The variance-covariance values
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for the estimates of interest (i.e., good and poor) on the real probability scale are: \7;r(poor) =0.00007377,
Var(good) = 0.00004534, and cov(poor,good) = 0.0000022834.

Thus, our estimate of the SE for the effect size is

\/0.00004534 + 0.00007377 — 2(0.0000022834) = 0.0107,

which is the same as the estimate using the identity link (to within rounding error). The estimated 95%
CI would then be (effect size+2SE), or 0.0846 + 2(0.0107) = [0.0632, 0.1060], which is virtually identical
to the estimated 95% CI derived using the identity link (again, to within rounding error).

begin sidebar
Variance of a difference — say what??

Where does this formula for the variance of a sum, or a difference, come from? Well, if A = X; + X,
for example, then

Gl a-AP= I S e %) - L% e )|
RS AEEDYCARED AR
%Z [(X, + X,) - X - %]

CI K - Ky + (X - %)

NNk

1 2. 2
= - Z [xl + x5 +2x1x2]

2,2
s7+s5 +25¢

= var(X;) + var(X,) +2cov(X;, X;).
Similarly, if D = (X; — X;) (i.e., a difference rather than a sum), then
s%, = var(X;) + var(X,) - 2cov(X;, X;).

Bet you're glad you asked!

Well, now that we’ve impressed ourselves, a more intuitive explanation. You may recall that the
variance of a sum is equivalent to the sum of the variances, if the elements are independent (you should
be able to prove this to yourself fairly easily).

We can write this as

Var(z ’?i) = Zvar(ﬁi) .

But, if there is any sampling covariance (i.e., if the terms are dependent), then we write
var(z 3?1-) = Z var(%;) + Z Z cov(%;, 3?]-).
i

Thus, ‘intuitively’, given two values x; and x jrwe write

var(%; + 3?]») = var(%;) + Var(a?]») +2cov(%;, A]»),
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or, equivalently for a difference,

var(%£; — 3?]») = var(£;) +Var(3?]») —2cov(%;, A]»).

And, if that wasn’t enough, we can also derive this expression using the Delta method (Appendix B).

For example, if D = (X; = X,) (i.e., the difference between X; and X,), then we can show that if the
variances of the X; are small (and this is an important assumption), then to first-order

var(Y) = DED',

where D is a row-vector of the partial derivative of the function (in this case, D = X; — X,) with respect
to each variable (i.e., X; and X,, respectively), D' is the column-vector transpose of D, and X is the
variance-covariance matrix of X; and X,. The concepts underlying this expression are presented in
detail in Appendix B.

Thus,

var(D) = DED'

aD
_|9D B_D] var(X;)  cov(Xy, X,)| |0X;
90Xy 90Xy ] fcov(Xy, X;)  var(Xy) 9D
XZ

var(X;) cov(Xq, X5)

=i -1 cov(X,, X;) var(X,)

-

which is identical to the expression we introduced on the preceding page.

= var(X;) + var(X,) —2cov(X;, X,),

end sidebar

Now, let’s consider a slightly more complex example — same basic scenario, but now with 3 colonies,
instead of 2. Again, we simulate a data set (effect_size3.inp) with 3 colonies. Assuming constancy
of survival over time for all 3 colonies, but let the survival differ among the colonies: for colony 1, 0.65,
for colony 2, survival is 10% higher (i.e., 0.715), and in colony 3, survival is 15% higher than in colony
1 (i.e., 0.7475). Thus, colony 3 has a survival probability that is 4.55% higher than colony 2. Please note
the scale — we're speaking of differences in terms of percentages — not arithmetic differences.

So, for example, is a 10% difference in survival between colony 1 and colony 2 biologically meaningful?
You need to think carefully about scaling, since a 10% increase in survival from a reference value of 0.5
(to 0.55) is different (arithmetically) than a 10% increase from a reference value of (say) 0.7 ( to 0.77).
The arithmetic difference is 0.05 in the first case, and 0.07 in the second case.

However, the effect size we're working with (as in the preceding example) is on the ‘real’ scale — it is
not proportional (or, in terms of percent differences). So, for the present example, the effect (difference)
between colony 1 and colony 2 is (0.715-0.650) = 0.065,between colony 1 and colony 3is (0.7475-0.65) =
0.0975, and between colony 2 and colony 3 is (0.7475 — 0.715) = 0.0325. We set p = 0.75, and released
500 individuals on each occasion, for 8 occasions.

Let’s see if we can derive estimates for the effect sizes. We'll save ourselves a few steps by simply going
ahead and fitting the true model, which is {¢ ., p.}. If we do this using the PIM chart approach (the
quickest way to fit this model), we get estimates of survival of 0.6600 for colony 1, 0.7211 for colony 2,
and 0.7447 for colony 3, which are all fairly close to the ‘true’ values specified in the simulation. So, if we
wanted to quickly derive estimates of the effect size, we have to do no more than pull out our calculator,
and take the pair-wise differences among these 3 values: so the effect size between colony 1 and colony
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2is(0.7211-0.6600) = 0.0611, between colony 1 and colony 3 is (0.7447 —0.6600) = 0.0847, and between
colony 2 and colony 3 is (0.7447 — 0.7211) = 0.0236. Again, these are all close to the ‘true’ differences
expected given the values using in the simulations.

How would we get these estimates in a more ‘elegant’ fashion (i.e., other than by simply calculating
the arithmetic difference)? Well, first, we need to specify the model using a design matrix. But, as we've
seen earlier, there are a number of ways in which such a design matrix could be constructed. In this
case, we're interested in looking at the magnitude of differences among levels of an effect. This is most
easily done using an intercept-based model (remember the preceding example where the effect size
was measured as the relative difference between the intercept term and the colony factor term in the
linear model).

In this example, we have 3 levels of the ‘colony’ effect, so we need 2 columns of dummy variables to
code for this. Thus, our linear model would have an intercept term, plus 2 other terms to specify the
colony. This much should be familiar (given that you've made it this far in the chapter). However, how
should you code the different colonies? The following 3 design matrices (for the survival parameter;
for now, we’ll ignore encounter rate) are all equivalent in terms of the ‘results’ (i.e., the colony-specific
estimates of survival), but have different interpretations:

Pr B2 B3 Pr B2 B3 Pr B2 B3
1 0 o 1 1 0 1 1 0
11 1 0 o 1 o 1
1 o 1 1 0 1 1 0 o

The differences among these design matrices have to do with what colony is used as the ‘reference’
or ‘control’ colony. In the left-most matrix, the design matrix corresponds to a coding scheme wherein if
both 8, and f; are 0, then the intercept corresponds to colony 1. Why? Well, here you need to remember
that in the .INP file, colony 1 was the first group, colony 2 was the second group, and colony 3 was the
third group. In effect, each row in the design matrix corresponds to each of the different colonies. Thus,
if both 8, and f5 are 0, then the intercept corresponds to colony 1, and as such, both colony 2 and colony
3 are then estimated ‘relative’ to colony 1 (remember the basic structure of the linear model: intercept +
effect terms). Thus, in this case, colony 1 (given by the intercept) is the ‘reference’ colony — in fact, this
sort of design matrix coding is often referred to as ‘reference cell’ coding, since whichever level of a
given treatment is coded by ‘all zeros’ is the ‘reference’ (or control) level of the treatment. Got it? If so,
then you should see that for the middle matrix, where the row representing colony 2 (the second row)
is the reference colony. Finally, in the right-most matrix, colony 3 is the reference colony. Make sure
you see this. Note that there is an interaction of the design matrices, and the order in which groups are
presented in the . INP file.

Why do we care in this case? We care because the effect size in the linear model is calculated relative
to the reference level — in this example, relative to the reference colony. Let’s see how this works. We’ll
start by fitting the data to our model, using a design matrix with colony 1 designated as the reference
colony (i.e., making use of the structure in the left-most of the 3 example matrices noted above).

Since by now you can probably do this fairly easily, we’ll jump right to the ‘results’. Using the logit link
(the default link whenever the design matrix is modified from the identity matrix), the ‘beta’ estimates
are: p; = 0.6635, p, = 0.2863, and f8; = 0.4070. The signs of the estimates indicate that the ‘effect’ for
colony 2 and colony 3 are both positive with respect to colony 1 (the reference colony given our design
matrix). Thus, the estimate of survival for both colony 2 and colony 3 are both expected to be bigger
than for colony 1 (which is exactly what we expect).

What about the estimates of effect size? Well, here, we need to be somewhat careful. First, recall that
if both 8, and f; are 0, then the intercept refers to colony 1. Thus, the effect size between colony 2 and
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colony 1 is ‘colony 2’ - “‘colony 1" = (81 + ) — (B1)- Why does (B; + 8,) correspond to colony 2? Note
that there is no 83 term — indicating that 3 = 0. Thus, if 3 = 0, but both ; and 8, are not 0, then this
refers to colony 2.

OK, so the estimate of the effect size for the difference between colony 2 and colony 1,back-transformed
from the logit scale, is

eﬁﬁ'ﬁz eﬁl
g — = (0.7211 - 0.6600)
T+efP2 146
= 0.0610,

which is precisely what we calculated ‘by hand” from the real estimates of survival for both colonies.
We could do the same thing to calculate the difference between colony 1 and colony 3 (try it as a test of
your understanding — the effect size (difference) should be 0.0942).

But, what about the difference between colony 2 and colony 3? Well, there are a couple of approaches.
First, you could change the design matrix, setting colony 2 or colony 3 as the reference, and then using
the same approach as just described, except that you have a different reference colony.

But, in fact, you don’t need to go to all that trouble; simply remember that colony 2 is (§; + f,) and
that colony 3 is (8, + f3). Thus, the difference between colony 2 and colony 3 is
eﬁl*’ﬁz eﬁl+ﬁ3
— — ——— = (0.2553 - 0.2789)
14 eP1tP2 14 pPr1ths

= -0.0236.

So, estimated survival for colony 2 is —0.0236 lower than estimated survival for colony 3 — exactly
what we ‘calculated by hand’ using the real estimates of survival for colonies 2 and 3. So, obviously, you
can get the estimate of “effect size’ right from the ‘real estimates’, without going through all the effort
of getting the 8 estimates, and back-transforming the equation (as we have done here).

But, what about the SE for the estimates of effect size? Again, since we're dealing with the variance (or
SE) of a difference (in this case, between any pair of colonies), we simply output the variance-covariance
values for the real estimates. For this example, the variance for f8; is 0.00004, for f, is 0.00003, and for S5
is 0.00003. Since each of the colonies is ‘independent” of each other, we don’t anticipate any sampling
covariance — this is what we see: Cov(colony 1, colony 2) = Cov(colony 1, colony 3) = Cov(colony 2,
colony 3) = 0. Thus, given the variances, the SE for the difference between colony 1 and colony 2 (for
example) is

v/(0.00004 + 0.00003 — 0) = 0.0084.

And thus, the approximate 95% CI for the effect (difference) between colony 1 and colony 2 is
[0.0442,0.0778]. In fact, if you fit these data using the identity link, you'll see that this estimated SE
matches that given by the identity link almost exactly (remember — while the identity link is generates
estimates of the effect size and the SE directly on the normal [0, 1] probability scale, not all data sets can
be fit using the identity link — usually due to convergence issues. In such cases, a transformation — like
a logit or sin transform — is required).

So, we see that we can fairly easily come up with estimates of the effect size, and the SE of these
estimates. We leave it to you to tackle the more difficult (at least conceptually) question of what
constitutes a ‘biologically meaningful” effect size. However, that ‘debate” notwithstanding, we suggest
that you routinely consider — and report — effect size where possible.
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6.13.1. Linear models:  estimates and odds ratios

The p terms in the linear model are interpretable as the natural log of the odds ratios. The odds of
‘success’ (e.g., survival, movement) is the ratio of the probability of ‘success’ (say, 6, where 0 is some
[0, 1] bounded parameter) to the probability of ‘failure’ (given by the complement, 1 — 0). Note we
assume binary states — success or failure (live or die, move or stay...).

In other words, the ‘log-odds of success’ is given by

0
In| ——
which you should by now recognize is the logit transform of 0.

The log-odds ratio between (say) two levels of some classification (treatment) variable, would be

1n(el/(l - @1))'

02/ (1= 6,)

As written, we see that the odds ratio is a way of comparing whether the probability of a certain event
is the same for two groups. A log-odds ratio of 0 implies that the event is equally likely in both groups.
Alog-odds ratio > 0 implies that the event is more likely in the first group. Conversely, a log-odds ratio
< 0 implies that the event is more likely in the second group.

Consider the following example — males and females marked with a radio-telemetry device, which
allows us to know the fate of the marked individual with certainty (known-fate analysis is covered in
detail in chapter 17). Suppose we mark 60 males, and 45 females. Over the sampling interval, 9 males
and 11 females died. Thus, the estimated survival for males is S,, = (51/60) = 0.85, and for females is
S F= (34/45) = 0.756, with corresponding log-odds of a male surviving the interval is In(0.85/0.15) =
1.735 (i.e., the odds of a male surviving the interval is 1.735 to 1), with the log-odds of a female surviving
the interval given as In(0.756/0.244) = 1.131.

The difference in the odds ratio of survival between the two sexes is

1r1(sAm/(1 —sAm)) _ ln( 0.85/0.15 )
§,/1-5) 0.756/0.244
= In(1.829)
= 0.604

Since the log-odds ratio is > 0, then the odds of survival is greater for males than for females.

OK fine,buthow dolog-odds ratios connect to the § estimates in a linear model? Let’s revisit the ‘good
colony’ versus “poor colony” analysis we introduced earlier in this section. Recall that we simulated data
where survivalin the ‘good’ colony was 0.88, and 0.8 in the “poor’ colony (a 10% difference). Assuming a
time-invariant model (which was the true model under which the data were simulated), this corresponds
to an expected log-odds of survival in the ‘good” colony of In(0.88/0.12) = 1.992, and an expected log-odds
of survival in the “poor” colony of In(0.80/0.20) = 1.386.

Recall that we fit the following linear model to those simulated data:

logit(¢) = B + B,(COLONY).

* In fact, the logit transform is so named because it transforms probabilities into log odds: log odds — logit; ‘log it".
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The actual estimates for f; and f, were 1.3234 and 0.6157, respectively. Since ; = (poor), then the
estimated log-odds for survival in the “poor’ colony is simply 1.3234 (remember, this parameter is
estimated on the logit scale), which is fairly close to the expected value of 1.386. For the ‘good” colony,
the estimated log-odds ratio for survival is (§; + f,) = (1.3234 + 0.6157) = 1.9391, which again is quite
close to the expected value of 1.992.

Final step — the expected log-odds difference between the two colonies is In[(0.88/0.12)/(0.80/0.20)] =
In(1.833) = 0.606 — meaning, that for a unit change in ‘colony’ (whatever that might actually mean — here
it means ‘poor’ to ‘good’), the log-odds of survival increases by 0.606 (which when back-transformed
from the log scale, means a change in the odds of survival of 1.833). Since ; = (poor), and B+ f, =
(poor + effect of good), then B, is the effect of the ‘good’ colony. Notice that 3, = 0.6157, which is close
to the expected log-odds ratio of 0.606.

Coincidence? No! The naturallog of the odds ratio between the ‘good” and “poor’ colonies is a measure
of the difference between the two colonies —i.e., the effect size. Since the log-odds ratio in this example
is >0, we conclude that the event (survival) is more likely in the ‘good” colony (numerator) than in the
‘poor’ colony (denominator).

It can be helpful to remember that we can easily shift between ‘odds” and “probability’. Go back to the
telemetry survival example introduced earlier. For males, we observed 51 individuals surviving over an
interval out of 60 released at the start of the interval. Thus, §m = (51/60) = 0.85, while the log-odds of a
male surviving the interval is In(0.85/0.15) = 1.735 (i.e., the log-odds of a male surviving the interval is
1.735 to 1 — when back-transformed from the log scale, this corresponds to 5.6 to 1). So, given the odds
of survival of 5.6 : 1, we can transform this into a probability as (5.6/(5.6 + 1)) = 0.85.

In the preceding examples, we considered effect sizes and odds ratios for discrete levels of a factor
(e.g., ‘good’ versus ‘poor’” colony). What about interpreting  coefficients for continuous covariates? In
fact, there is nothing particularly new to consider — the  estimates give you information about change
in log-odds for a unit change in the particular covariate.

But, what about models with interaction terms? Let’s re-visit the example introduced in section 6.8
— encounter probability of European dippers was hypothesized to vary as a function of the number
of hours of observation in the field, and that the relationship between hours of observation and the
encounter probability might differ between males and females. For our analysis, we used the following
‘fake’ observation data:

Occasion 2 3 4 5 6 7
hours 12.1 6.03 9.1 14.7 18.02 12.12

We assumed that survival varied over time, but did not differ between the sexes, ¢,. For the encounter
probability, we fitted the following linear model:

which yielded the following estimates

logit(p;) = 1.4115996 + 1.4866142(SEX) + 0.0463413(HOURS) — 0.0783021(SEX . HOURS).

What is of note, here, is the interaction between SEX and HOURS. As shown in the following figure (top
of the next page), the encounter probability decreases with increasing hours of observation for males,
but increases for females (before you start trying to come up with some clever ‘biological explanation’
for this result, remember the observation hours covariate data are ‘fake”).
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Whatis important to remember about interactions such as shown above is that is makes consideration
of the ‘significance’” of main effects difficult at best — whether encounter probability is higher or lower
for (say) males is a function of the value of the HOURS covariate.

But, suppose you were interested in the odds ratio between the sexes for some specific value of
HOURS. O, flipped around, suppose you were interested in the change in odds for a given sex, given a
unit change in hours of observation — how would you handle the calculations?

In fact, it really isn’t much more difficult that what we’ve already looked at. First, remember that the
odds ratio reflects change in odds for a unit change in some variable. Let’s consider the case where
we're interested in a change in odds of detection for a particular sex, given a unit change in the number
of hours of observation.

Recall that the log-odds ratio is given as

o[ (2000

0,/(1-6,)

We'll modify this expression slightly, using p(H) to indicate the probability of encounter, p, as a
function of the number of hours of observation, H. Let p(H) be the probability of encounter given
observation hours H, and let p(H+1) be the probability of encounter given (H+1) hours of observation
(i.e., a 1 unit change in HOURS).

Thus, we can write:

| p(H+1)/(1 - p(H+1))
n )
pH)/(1-p@®))

Next, recall that the log-odds for some parameter 0 is simply the logit transform for 0:

%)

Thus, we can write out the numerator and denominator terms of the log-odds ratio expression (above)
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in terms of the linear model corresponding to both.

In other words, for the numerator,
1n(p(H+1)/(1 - p(H+1))) = By + Po(SEX) + B3 (H+1) + By (SEX. (H+1)),
while for the denominator

In(p@)/ (1= p@) ) = By + Bo(SEX) + s (H) + B (SEX.H).

Remembering that we can write the log of a fraction as the difference of the log of the numerator and
denominator,

| p(E+1)/(1 - p(H+1))
n
pH)/(1-pH))

) =In [p(E+1)/(1 - p(H+1))] - In [p®E)/(1 - p®))],

then given the linear model expressions for the numerator and denominator (above), we can show (with
a bit of algebra) that the log-odds ratio given a unit change in hours of observation is

In [p(e1)/ (1 - p(+1))| = In [pE)/ (1 - p()]
= [B{ + BoASEXT + B3 (He1) + By (SEX. (H+1) )| — [p{+g2(/31-:f) + B5(H) +ﬁ4(SEX.H)]
= B3 (H+1) + B4(SEX.(H+1)) — B (H) — B4(SEX.H)
= BaH] + B3 + Bu(SEXTH) + P, (SEX) — Ba(H) — B,(SEXTH)

= B3 + B4(SEX)
= 0.0463413 — 0.07830219(SEX).

So, for males (SEX=1), the log-odds for the probability of encounter is calculated simply as

0.0463413 - 0.07830219(1) = —0.0319608.

Negative log-odds, indicating that the log-odds decrease — slightly — with each unit increase in the
hours of observation, as expected given the figure on p. 76. If we back-transform from the log scale,
~0-0819608 0.969, i.e., the odds of detection of a male with an additional hour of observation are
0.969 : 1, which is less than 1 : 1, so...decreasing odds.

For females, (SEX=0),
0.0463413 — 0.07830219(0) = 0.0463413.

In other words, positive log odds, indicating that the log-odds for detecting a female increase — again
slightly — with each unit increase in the hours of observation, consistent with the figure shown on the
previous page.

Finally, if you wanted to express the uncertainty in your estimate of the log-odds, you can do this
relatively easily by applying the Delta method. From the preceding, recall that the function relating the
change in the log-odds of detection with increasing hours of observation, for a given sex, was given as

In(OR) = In [p(#+1)/(1 - p(H+1)) | = In [p®)/(1 - p(®))]
= B3 + B4(SEX).
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In other words, the RHS is the sum of 2 correlated random variables, f; and f8,, where the correlation
structure is determined by the variance-covariance matrix for these 2 parameters (i.e., randomvariables).

Earlier, we showed that the estimated variance of a sum of correlated random variables is given as
5124 = var(X;) + var(X,) + 2 cov(Xy, X;).
So, for the present example,
Var (In(OR)) = Var (f;) + Var(B,) +2Cov(Bs, B,),

where the needed estimates of the parameter variances and covariances can be output directly from
MARK.

begin sidebar

AIC, P-values and effect size — a tautology?

Hmmm...you mightsuspect that you smell a tautology here (it’s either that, or the aroma of your frying
brain cells). Up until now, we’ve considered the use of AIC as a robust means of model selection — part
of the motivation being to avoid the use (and abuse) of classical ‘P-value” approaches to doing science.

While there are very good motivations for doing this (see relevant sections of the Burnham &
Anderson text, and any number of other discussions of the issue), one of the motivations was to force
us (biologists, analysts) to focus our attention more on the ‘biological significance” of the effect size,
rather than on some nominal ‘P-value’. We all know that it is not hard to generate a situation where
we can show ‘statistical significance” that has no biological meaning (this commonly occurs with very
large data sets). So, we consider the effect size — the absolute magnitude of the difference.

Recall that our purpose is to consider

‘“what are the plausible bounds on the true effect size, and are
biologically important effects contained within these bounds?’

The potential problem is with the word “plausible’. In theory, we are supposed to decide, a priori,
on what the biologically plausible bounds are. And yet, in practice, to determine whether or not a
calculated effect size falls within those bounds is based on assessing the confidence bounds estimated
for the effect size, relative to the plausibility bounds designated by the scientist.

Herein is the potential tautology — we use ‘biological insight’ to a priori determine what we think
a plausible (or biologically meaningful) effect should be, and yet we typically end up relying on use
of 95% CI to test whether or not the effect size is plausible. And what do we base the 95% CI on? You
got it —a nominal @ = 0.05 level.

Remember, thatitis in part the arbitrariness of selecting the appropriate « level which underlies one
of the several criticisms of the ‘P-value” approach. And yet, we potentially use the same underlying
logic (and, arbitrariness) to derive the 95% CI for the effect size. There is perhaps good reason to
wonder if we're not engaged in some sort of circular thinking here...stay tuned.

end sidebar

6.13.2. ¢ and effect size: a cautionary note

In the preceding, we illustrate the basic idea (and some of the mechanics) for estimating effect size.
As we noted in Chapter 4, model selection (whether you use an information theoretic approach based
on AIC, or the more traditional approach based on LRT) is conditional on adequate fit of the model
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to the data. Some degree of lack of fit can be accommodated using a quasi-likelihood approach. This
involved estimation of ¢, perhaps by using a median-¢, for example. However, one thing which may not
be immediately obvious is the effect that using a quasi-likelihood adjustment has on model selection.

Consider, for example, what adjusting model fit using a ¢ > 1. One of the things you'll quickly
notice if you progressively experiment by increasing ¢ from 1, 1.25, 1.5, and so on, is that as you do so,
the rankings of the models changes. Invariably, as ¢ increases, models with fewer parameters take on
progressively more support in the data, as indicated by the normalized AIC weights.

This should make some intuitive sense: a large value of ¢ indicates significant lack of fit of the data to
the general model. As such, increasing ¢ is analogous to ‘taking a more conservative’ view of the data.
The general model doesn't fit, so you tend to favor the more parsimonious model. Try it — pick a model
set, and slowly, progressively, try increasing ¢ from the default of 1. Watch closely to see how the model
weights change, such that (typically) reduced parameter models get increasing amounts of weight.

What is not so intuitive is that changing ¢ also changes the relative scaling of differences in model
support. In short form, if 2 models differ in normalized AIC weights by some factor x for ¢ = 1, then this
same difference x is not the same difference if ¢ > 1; it is less. For example, suppose you have 2 models,
with ¢ = 1.0,where the difference in relative weight is (say) 2.5 times (in other words, one model has
2.5 times more weight than the other model). At this point, you look at effect size, and interpret the
biological plausibility of this difference, given that one model has 2.5 more support in the data.

However, suppose instead that ¢ = 1.5, instead of 1. With increasing ¢, a difference of 2.5 times
support in the data is scaled differently, and must be interpreted differently, than it would be if & = 1.
Since increasing ¢ increases the degree of ‘conservatism’ in the analysis, a difference of 2.5 times model
support with ¢ = 1.51s ‘less of a difference’ than the same 2.5 times difference would be with ¢ = 1.0.

Confused? Fair enough — it is rather non-intuitive, at first. Give it some thought. For those who
want all the details, we suggest you have a look at Richard Royall’s 1997 text on “Statistical Evidence:
A Likelihood Paradigm’ (a Chapman & Hall publication — part of the Monographs Series on Statistics and
Applied Probability). In short — be a little cautious in how you interpret relative differences in normalized
AIC weights if ¢ > 1.

6.14. Pulling all the steps together: a sequential approach

In this section, we summarize the basic sequence of steps of building design matrices, and interpreting
the values of the estimate 8 terms (the ‘slopes’ of the linear model).

Broadly speaking, the sequence involves:

Step 1: decide which model you want to fit

Step 2: set up the PIMS for the general model

Step 3: set up the linear model equation for the model you want to fit

Step 4: set up the design matrix

Step 5: confirm the design matrix with the corresponding linear model equations

To illustrate this sequence of steps, we’ll assume we have collected live mark-encounter data from 2
groups, over 4 time periods (i.e., 5 sampling occasions). To simplify the presentation somewhat, we’ll
focus only on the survival parameter ¢ (the same basic idea holds for the encounter parameter p —and
any other parameters you might have in your model — equally as well).
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Step 1: decide which model you want to fit.

For now, let’s assume the model we're interested in is model {¢ g} —in other words, a model where
survival varies only as a function of the GROUP, but not TIME.

Step 2: set up PIMs for general model

For a starting model {¢ g*t} (i.e., a model with a full interaction of GROUP and TIME) our PIMs would
look like

1 2 3 4 5 6 7 8
2 3 4 6 7 8

3 4 7 8

group 1 4 group 2 8

Step 3: set up the linear model equation for model you want to fit

We want to fit model {¢, }, which we write in our symbolic linear model notation as

Step 4: set up the design matrix

In the following, the rows of the table correspond to the PIM index values for each time interval. The
design matrix corresponding to logit(¢) = 8, + $,(GROUP) is given by the columns labeled $; and j3,.

INTCP  GROUP

PIM Param B B2

group 1 1 P11 1 1
2 Pe1,2 1 1

3 P13 1 1

4 Pe14 1 1

group 2 5 P21 1 0
6 P22 1 0

7 P23 1 0

8 P24 1 0

Note that as written, we have specified GROUP 2 to be the reference group (i.e., if B, = 0, then the
intercept, 8, corresponds to GROUP 2).

Step 5: confirm the design matrix with the equations

Here (top of the next page), we simply take the dummy coding for each GROUP and TIME combination,
and substitute into the linear model equation logit(p) = f; + B,(GROUP).
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group 1 logit(¢, 1) = f1(1) + Ba(1) logit(@g11) = P1+ P2
logit(@g ) = B1(1) + Ba(1) logit(@g12) = P1+ P2
logit(p,3) = B1(1) + Ba(1) logit(@g13) = P1+ P2
logit(@g4) = P1(1) + Ba(1) logit(@g14) = P1+ P2

group 2 logit(pg,q) = By1(1) + B,(0) logit(@g,1) = B4
Llogit(@g, o) = B1(1) + B,(0) logit(@g,0) = B4
Logit(@g,3) = B1(1) + B(0) logit(@g,3) = B4
Logit(@g,4) = P1(1) + B,(0) logit(@gr4) = B4

On the right hand side we see the result of substituting in the dummy variables. We see clearly that
GROUP 2 is coded by the intercept: thus, , represents the difference (‘effect size”) between GROUP 2 and
GROUP 1.

Step 6: plot a graph to illustrate the model
Plotting a graph of the model is a very useful way to visualize (and thus, truly understand) the
structure of the model, and what the individual §; terms represent.

For this model, the graph of the  terms is shown below. Note that the meaning of the §; terms is
explicitly represented, as is the effect size (which, in this case, is the value of ,, which is the difference
between the two horizontal lines on the logit scale):

1.0 1
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....................................... group B,
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s group 2
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> B1
0.2 1
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0.0 T T T
1 2 3 4
interval

Got it? Well, let’s test our understanding by trying several more scenarios.

Let’s take the same basic data model (2 groups, 5 occasions), and now consider fitting model ¢, —
TIME variation in ¢, but no GROUP effect (i.e., essentially the opposite of the model we just considered).
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Step 1: decide which model you want to fit.

Asnoted, let’s consider model { ¢, } —in other words, a model where survival varies only as a function

of the TIME, but not GROUP.

Step 2: set up PIMs for general model

As above, our general model would still be {¢,,,} (i.e., a model with a full interaction of GROUP and
TIME). For this model, our PIMs would look like the following:

1 2 3
2 3
3

group 1

SO DD

5 6
6
group 2

Step 3: set up the linear model equation for model you want to fit

© 00 0

We want to fit model { ¢, }, which we write in our symbolic linear model notation as

logit(p) = 1 + Ba(ty) + B3(ty) + Pults).

Now, make sure you understand why this is the appropriate linear model. We have 5 sampling
occasions, which means 4 intervals. To uniquely code the intervals, we need (n —1) = (4 -1) = 3
columns of dummy variables, or (more specifically) 3 §; ;.; terms in addition to the intercept term f;.

Step 4: set up the design matrix

In the following table the rows correspond to the PIM index values for each time interval. The design
matrix corresponding to logit(q) = B + Ba(f;) + B5(t,) + Ba(t5) is given by the columns labeled g, — ;.
Note that as written, we have specified TIME 4 (i.e., the intervals between sampling occasion 4 and 5) to
be the reference group (i.e., if f, = 3 = f4 = 0, then the intercept — f; — corresponds to TIME 4).

INTCPT TIME1 TIME2 TIME3

PIM Param B B> B3 Ba

group 1 1 P11 1 1 0 0
2 Pq12 1 0 1 0

3 P13 1 0 0 1

4 Pe1,4 1 0 0 0

group 2 5 Pg21 1 1 0 0
6 P22 1 0 1 0

7 P23 1 0 0 1

8 P24 1 0 0 0

Step 5: confirm the design matrix with the equations

Here, we simply take the dummy coding for each GROUP and TIME combination, and substitute into

the linear model equation logit(@) = B, + B,(t;) + B3(ty) + Ba(ts).
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group 1 logit((gy 1) = B1(1) + Bo(1) + B5(0) + B4(0) logit((ge 1) = 1 + P2
Logit(@g12) = P1(1) + B2(0) + B3(1) + 4(0) logit(@g12) = P1 + B3
logit(g,3) = P1(1) + B2(0) + B3(0) + B4(1) logit(@,3) = P1 + s
logit((gq,4) = P1(1) + B2(0) + B3(0) + B4(0) logit(@g4) = P2

group 2 logit(@g, ) = P1(1) + Bo(1) + B5(0) + B,4(0) logit(@g1) = P1+ P2
logit((gy,) = P1(1) + B2(0) + B3(1) + B4(0) logit(@g2) = P1 + B3
logit((gy3) = P1(1) + B2(0) + B3(0) + f4(1) logit(@g3) = P1+ P4
Logit(@g4) = P1(1) + B(0) + B5(0) + 4(0) logit(@g,4) = P4

On the right hand side we see the result of substituting in the dummy variables. We see clearly that
TIME 4 is coded by the intercept: thus, f, — B, represents the various differences (‘effect sizes’) between
the different TIME intervals, and the final TIME interval (TIME 4).

Step 6: plot a graph to illustrate the model

Note (in the figure, top of the next page) that the meaning of the f8; terms is explicitly represented,
as are the effect sizes (which, in this case, is the value of the difference (B, + f;4;) and B;.
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Now, for a final test, to really make sure you’ve got it. You've probably anticipated model {¢,.;}. Here
it is!

Step 1: decide which model you want to fit.

For our final example, let’s consider model {¢,.;} — in other words, a model where survival varies
as a function of the both GROUP and TIME, with full interaction between the two.
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Step 2: set up PIMs for general model

Clearly, our general model must be {¢,.;} (i.e., a model with a full interaction of GROUP and TIME),
since this is in fact the model we’re trying to fit! For this model, our PIMs are, again

1 2 3 4 5 6 7 8
2 3 4 6 7 8

3 4 7 8

group 1 4 group 2 8

Step 3: set up the linear model equation for model you want to fit

We want to fit model {¢,,;}, which we write in our symbolic linear model notation as

logit(q) = B; + Bo(GROUP) + B3(tq) + Ba(ty) + B5(t3)
+ B4 (GROUP.t;) + B,(GROUP.t,) + fg(GROUP. t5).

Now, make sure you understand why this is the appropriate linear model. We have 2 groups, and
5 sampling occasions, which means 4 intervals. To uniquely code the for intervals, we need (n — 1) =
(4-1) = 3 columns of dummy variables for TIME, (n —1) = (2—1) = 1 column for GROUP, and (3 x 1) =3
columns for the interaction of GROUP.TIME. So, a total of (1 +3 + 1 + 3) = 8 columns (B; terms).

Step 4: set up the design matrix

In the following, the rows of the table correspond to the PIM index values for each time interval. The
design matrix corresponding to our linear model (above) is given by the columns labeled p; — Bs.

Note that as written, we have specified GROUP 2 during TIME 4 to be the reference group and time (i.e.,

if f, = B3 = ... pg = 0, then the intercept — 5, - corresponds to GROUP 2 during TIME 4).
INTCPT GROUP TIME1 TIME2 TIME3 G.T1 G.T2 G.T3

PIM Param | f P2 Ps Pa Ps Pe  B7  Ps

group 1 1 Pe11 1 1 1 0 0 1 0 0
2 @an 1 1 0 1 0 0 1 0

3 93 1 1 0 0 1 0 0 1

4 Qg 1 1 0 0 0 0 0 0

group 2 5 Pg21 1 0 1 0 0 0 0 0
6 Qe 1 0 0 1 0 0 0 0

7 9 1 0 0 0 1 0 0 0

8 Py 1 0 0 0 0 0 0 0

Step 5: confirm the design matrix with the equations

Here, we simply take the dummy coding for each GROUP and TIME combination, and substitute into
the linear model equation, which again is

logit(¢) = 1 + B2(GROUP) + B3(t1) + B4(t;) + P5(t3)
+ B4(GROUP.t;) + 3,(GROUP.t,) + Bg(GROUP.t5).
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gril logit((pgl,l) = B1(1) + B (1) + B3(1) + B4(0) + B5(0) + (1) + Bg(0) + Bg(0)
logit(ge15) = B1(1) + B2 (1) + B3(0) + B4 (1) + B5(0) + B(0) + B (1) + Pg(0)
logit(gey3) = 1(1) + B2 (1) + B3(0) + B4(0) + B5(1) + B(1) + B7(0) + Pg(1)

logit(pe1,4) = B1(1) + Bo(1) + B3(0) + B4 (0) + B5(0) + B (0) + B7(0) + B3 (0)

logit(pgy1,1) = 1 + B2+ B3 + Bs
logit(pg10) = By + P2+ Ps+ By
logit(¢gq,3) = 1 + B2 + B5 + s
logit(pg1,4) = 1 + B2

gr2 logit((pgz/l) = B1(1) + B,(0) + B3(1) + B4(0) + B5(0) + B4 (0) + p(0) + Bg(0)
logit(pgy ») = B1(1) + B2 (1) + B3(0) + B4 (1) + B5(0) + B(0) + B7(0) + B3 (0)
logit((pgz’:,’) = B1(1) + B (1) + B3(0) + B4(0) + B5(1) + (1) + B(0) + Bg(0)

logit((pqz’4) = B1(1) + B, (1) + B3(0) + B4(0) + B5(0) + B4 () + p(0) + Bg(0)

logit(¢go1) = B1 + B3
logit(pgz2) = P1 + B4
logit(pgy 3) = 1 + Bs
logit(pgy 4) = B1

On the right hand side we see the result of substituting in the dummy

variables. We see clearly that

GROUP 2 at TIME 4 is coded by the intercept: thus, B, — Bg represents the various differences (‘effect

sizes’) between the different TIME and GROUP combinations intervals, and

Step 6: plot a graph to illustrate the model

GROUP 2 during TIME 4.

The figure for model .} 18 shown below — pay close attention to all the interactions, and effects.
8 P gxt pay
Spend enough time here so that each of the elements of the figure make some sense to you.
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Got it? Hopefully you’ve now got the basic idea.

Going through some version of this sequence for any model you might want to build will build
understanding, and confidence. We demonstrate this is the next section, where we apply it to “alternative

design matrix” approaches for additive models.
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6.14.1. Application — alternative design matrices for additive models

Back in section 6.2, we introduced the idea of the design matrix (DM), and suggested that there are
frequently many different forms of the DM that are equivalent, in terms of fit of the model to the data,
and the real parameters, but where the structure resulted in different interpretations of the § parameters.

For example, the f estimates from the following two design matrices have different interpretations
(although they yield identical back-transformed real parameter estimates):

1 1 0 0o 1 0 0 0
1 0 1 0 o 1 0 0
XOffSEt = 1 0 0 1 Xidentity = 0 0 1 0
1 0 0 0 0o 0 0 1

In the first example, X gt 1 represents the ‘reference’ (intercept), which in this case, corresponds
to the final parameter estimate. The other parameters, , — f,, represent the ‘offset’ (difference, effect)
between the parameter value for that interval or occasion, and the reference. For matrix Xigengity, there is
no reference — each f estimate represents the parameter for that interval or occasion. The real parameter
estimates are the same using either DM, but the interpretation of the p parameters differs.

While most of the examples in this chapter have used ‘offset coding’, with a single intercept against
which everything else is ‘compared’, it is often useful to re-structure the DM, either to generate f
parameters which have a particular interpretation of interest, or, potentially, some utility given their
structure. We’ll demonstrate this basic idea by re-structuring the DM for an additive model (additive
models were introduced earlier, in section 6.12). Here we assume that we have a simple CJS analysis, 2
groups, with 5 sampling occasions (4 intervals).

The following DM shows standard “intercept-offset’ coding for an additive model for (say) ¢ = grp+
time:

g
© &
S

00 00| O R

The corresponding linear model is
@ = Py + Po(grp) + 3(time;) + By (time;) + Bs(times).

As in the preceding section, we use the plot shown at the top of the next page to illustrate the
relationship between the  parameters in the linear model. As shown in the figure, each parameter
(i.e., at each combination of grp and time) is estimated by the intercept (;) plus the “effect’ of one or
more of the other f parameters. Parameter §, is the ‘additive effect size” — the difference between the 2
groups.
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Now, instead of intercept-offset coding, let’s consider two other parameterizations. First, instead of
a common intercept, let’s consider the case where we might be interested in each group having it’s
own intercept (representing, say, the final time interval for that group), with each of the time intervals
representing a deviation (offset) from that reference interval, for that group.

The design matrix corresponding to this approach would be:

The plot at the top of the next page shows the relationship between the  parameters in the linear
model —in this case, each parameter is the group-specific intercept (8, for group 1, 8, for group 2), plus
the ‘effect’ of one or more of the other § parameters as time-specific deviation for that group, using
the final interval as the ‘reference’. Make sure you see the connection between this diagram and the
corresponding DM (above).

You might wonder about the motivation for using such a DM. As we'll see in later chapters, it is
occasionally useful to create a set of parameters that correspond to groups (grp) specified in your
analysis (classification levels, factors). This happens naturally for time, which by default is modeled
as a fixed effect factor, but allowing each grp to have its own intercept can be useful. It also means
that ; and , now represent the parameter value for each group separately, not as referenced to some
common intercept. In effect, this is analogous to creating an ‘identity matrix” structure, but for only one
class of parameters (in this case, grp) — time still has the ‘offset’ structure, but now it is ‘offset” from the
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We can illustrate this idea more clearly by next considering the case where we want an identity-matrix

structure for time, with each of the  parameters representing a deviation from that reference interval,

for that group.
The design matrix achieving this objective would be:

Again, we use the plot shown at the top of the next page to show the relationship between the

parameters in the linear model - in this case, parameters f, — f5 represent each of the 4 time intervals,
respectively, whereas f; is the offset due to being in group 1 (here, we use group 2 as the reference).

Each of these 3 different DM would, if applied to the same data, yield identical real parameter

estimates. However, the meaning/interpretation of the § parametersis different. And, in the second two
examples, we've created DM where one of the parameters is ‘offset-coded’, while the other is ‘identity

coded. These different codings can be useful for some purposes.

’
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begin sidebar

Design matrix coding and parameter estimability

At various points in this chapter, including in the preceding section, we’ve noted that there are any
number of ways to code the design matrix, each yielding equivalent estimates, but differing in how
the individual p terms of the linear model are interpreted.

However, sometimes, there are some subtle steps to constructing a design matrix which are well
worth keeping in mind. For example, consider the basic structure for the encounter part of the design
matrix — up until now, we’ve used a reference coding scheme where we usually make the final element
of the matrix the reference element.

For example, if we had the following matrix for (say) ¢, for a design with 6 time intervals

e
[ SIS S S
(SN SIS
(SN SIS )
S O r OO
S R O 0O o

we're specifying that the last time interval is used as the reference (such that the intercept f; is the
estimate of survival (on some scale) for this interval, and all the other  terms represent deviations
from this reference.

But, suppose instead we had constructed our design matrix using

e e
(SNSRI S
[SENSER SIS IS
[SEN SIS SIS
SO R O OO0
_ OO & O 0o

such that the estimate of survival over the first interval is now the reference value. We know from
everything we’ve covered up until now that changing the reference coding scheme used in the design
matrix will change the interpretation of the 8; terms, but does it change anything else?
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The general answer is, ‘no” — it shouldn’t. At least, most of the time. In general, the model deviance
(fit) and the reconstituted estimates should not be influenced by the choice of the coding scheme used
in the design matrix. But, there are some somewhat ‘pathological” cases where it might. We’ll have a
quick look at one example, if only to prove a point.

Consider the European dipper (yes, again) — this time, using the input file containing data from both
males and females (ed.inp). We fit model {¢ gt P g*t} to these data, using the design matrix shown
below (which you'll recall is the default full “time X group” design matrix in MARK):

Design Matrix Specfication (B = Beta)

Bs [ B0 [ 1 [ o2 [ T ez e [em[oe]ewr[oe] e el se|[ee]es][ s
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Look closely at the coding. Note that we’ve made the terminal time periods the reference cell. This
is the default in MARK (which you can change by selecting the appropriate option under ‘File |
Preferences’).

OK - so what’s wrong with that? Well, perhaps nothing obvious, but what do we know about this
analysis: 2 groups, 7 occasions, so 24 columns in the design matrix (as shown). But, how many of the
parameters (columns in the DM) are estimable?

Well, if you remember when we first introduced this data set, you might recall that the final @,p,
values for both sexes aren’t separately identifiable (the so-called ‘beta” parameters). So, (24 —2) = 22
estimable parameters. But, if you run this model, using this design matrix and the logit link function,
MARK reports only 21 parameters. Why? Because with the logit link, MARK was unable to estimate
the second encounter probability for males (p,, 3).

The relevant sections of the full output for this model are shown below:

-0.9105111E-05 0.3694684E-04 0.5976433E-04-0.6309644E-04 0.000000
-0.1554401E-05 0.2728256E-04 0.9001948E-04-0.9354902E-04

s vector {terminal reference}:

133. 3026 27.70245 25.51529 22.16000 20.05069
19.20551 5.325007 4.420726 3.739595 3.270304
3.007425 2.708648 2.5029786 2.047853 1.629654
0. 8504524 0.6609147 0.4615799 0. 3686566 0. 3081518
0. 2072907 0.1063263E-04 0.8B04990E-05 0.7287915E-06

Threshold = 0.5000000E-06 Ccondition index = 0.5467199e-08

Conditioned s vector {terminal reference}:

1. 000000 0.2078164 0.1914089 1662383 0.1504149
0.1440746 0.3994677E-01 0.3316310E-01 2805343E-01 0.2453294e-01

0.2323605-01 0.2031955e-01 0.1877665E-01 0.1536244E-01 0.1222523E-01
0.6379866E-02 0.4958005E-02 0.3462649E-02 0.2765563E-02 0.2311672E-02
0.1555039e-02 0.7976310E-07 0.6605267E-07 0.5467199E-08

0
0.
0
0

Number of Estimated Parameters {terminal reference} = 21
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6.14.1. Application — alternative design matrices for additive models

We see clearly that from the conditional S-vector that 3 parameters are below the threshold (24—-3 = 21
estimated parameters, as indicated).

So, what does this have to do with how we coded the design matrix? Well, think about what this
design matrix does — it makes the final time step the reference. And this might be a problem...because?

Because the final time step involves a non-identifiable § term! So, we’re using for our reference a
parameter which can’t be separately identified anyway! Perhaps this isn’t such a good idea.

What happens if instead we make the first time step the reference, for both parameters? [in fact,
MARK has a ‘File | Preferences’ option to do this for you by default, for any new design matrix
you create.]

This change in coding is shown in the following design matrix:

"] Design Matrix Specification: Live Recaptures (CJS) g@
[ o @ A4
Design Matrix Specfication (B = Beta)

B1 B2 B3 B2 | B3 | B10 | B11 B12 Paml B13 B14 B15 B16 B17 B18 B13 B20 B21 B22 B23 B24
PhiInt | Phig1|l Phit1 *hi g 1% | *hi g 12 *hi g 113 *hi @114 °hi g 114 pit | pal ptl pt2 pt3 ptd pts |pgltl|pglt2|pglt3|pgltd|p gl
1 0 0 0 0 0 0 0 0 0 1:Phi| 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 2:Phi|0 0 0 0 0 0 0 0 0 0 0 0
1 1 0 0 0 0 0 3:Phi| 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 1 0 0 0 0 0 4:Phi|0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 1 0 0 0 0 0 5:Phi| 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 1 0 0 0 0 6:Phi| 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 7:Phi| 0 0 0 0 0 0 0 0 0 0 0 0
1 1 0 0 0 0 0 0 0 0 0 8:Phi|0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 1 0 0 0 0 0 0 0 0 9:Phi| 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 1 0 0 0 0 0 0 0 10:PHO 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 1 0 0 0 0 0 0 11:PHO 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 1 0 0 0 0 0 12:PH0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 13p 1 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 14p [l 1 1 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 15p 1 1 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 16p [l 1 0 1 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 17p il 1 0 0 1 0 0
0 0 0 0 0 0 0 0 0 0 0 0 18p 1 0 0 0 1
0 0 0 0 0 0 0 0 0 0 0 0 19p 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 20p [l 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 21p 1 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 22p Al 0 1 0 0
0 0 0 0 0 0 0 0 0 0 0 0 23p Al 0 0 1 0
0 0 0 0 0 0 0 0 0 0 0 0 24p [l 0 0 0 1

Look closely, and compare it to the default coding (on the preceding page). Make sure you see the
differences.

Now, does this subtle change in what we use for the reference change our results? In this case,
yes — if you fit a model using this design matrix to the dipper data, MARK will correctly report 22
parameters. The offending parameter p,, 5 is now estimated and counted properly.

Here is the conditional S-vector for this modified (re-coded) model:

-0.9780446-04 0.1962163E-03 0.88B07557E-04-0.6442858E-03 0.000000
-0.1749013e-04 0.2262792E-03 0.8332759e-04-0,5849366E-03

5 vector {initial referencel}:

130.0919 52.18201 25.64629 22.15497 19.84161
18.86744 &. 888512 7.544042 3.743907 3.287813
3.098697 2.726529 2.432217 1.361460 0.9692126
0.7372304 0.4456116 0.3557991 0.2610269 0.1159028

0.3524389e-01 0.1770967E-03 0.2292490E-05 0.4812934e-06
Threshold = 0. 5000000E-06 Condition index = 0.3699643E-08

Conditioned 5 vector {initial reference}:

1.000000 0.4011167 0.1971398 0.1703026 0.1525200
0.1450317 0.6832490E-01 0.5799012E-01 0.2877895E-01 0.2527302e-01
0.2381930E-01 0.2095849E-01 0.1869615E-01 0.1046537E-01 0.7450218E-02
0. 5666999E-02 0.3425361E-02 0.2734984E-02 0.2006482E-02 0.8909306E-03
0.2709155E-03 0.1361320E-05 0.1762209E-07 0.3699643E-08

Number of Estimated Parameters {initial reference} = 22
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6.15. A final example: mean values 6-94

Note that in the results browser (below), the two models have exactly the same model deviance —
the two models have the identical likelihood and deviance values, but different conditional S-vectors —
leading MARK to conclude they have a different number of estimable parameters, which they clearly
should not (since they are equivalent models).

Model AlCc Delta AlCc AlCc Weight | Model Likelihood | No. Par. Deviance
{teminal reference} 698.2382 0.0000 0.75251 1.0000 il 71.4740
:{initial reference} 700.4623 224 024749 0.3285 22 71.4740

While we selected this ‘pathological” example intentionally, the general point we want to make is
that you probably should not make a non-identifiable parameter the reference cell in your design matrix. Doing
so can have unintended results, as this example shows. As noted earlier (-sidebar-, p. 18) you can set
a preference in MARK to use the first row (i.e., first interval or occasion) as the reference by default.

end sidebar

6.15. A final example: mean values

A final example to emphasize the power and flexibility of design matrices in MARK. Suppose you're
working on a final report for some study of some organism. In your report, you've been asked to report
the ‘average’ survival value over the years of the study. Now, if a model where apparent survival is
constant over time (i.e., ¢.) fits the data much better than the model where survival is allowed to vary
over time (i.e., ¢;), then it might seem reasonable to simply report the constant survival estimate as
the mean. However, suppose instead that the model with time-specific variation in survival is strongly
supported — what do you do then? Well, the obvious answer might be to simply add up the individual
time-specific estimates, and take the arithmetic average. Is this correct? What about the SE for this
average?

In fact, the most direct (and rigorous) way to estimate the mean survival over time, and the appropriate
standard error, is to fit a model with an appropriately coded design matrix. To show how this might
be accomplished, assume a design matrix with 4 estimates of survival. The default in MARK for a
time-specific estimate of survival would be a (4 x 4) identity matrix. Recall that for the identity matrix,
each row corresponds to a real parameter, and each column corresponds to a § parameter. Thus, each
parameter represents a treatment estimate (where in this case, each level of the ‘treatment’ corresponds
to a different time interval). Alternatively, we could use the intercept-based ‘reference’ coding we’ve
used throughout most of this chapter — for this example, with 4 intervals, we would use

e
o0
o o R o
o R O

Now recall from earlier in the chapter we saw that there was yet another way we could modify the
design matrix:

1 1 o @
1 o 1 @

X_1 0 0
1 -1 -1 -1
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6.15. A final example: mean values 6-95

With this design matrix, the back-transformed ; provides the mean of the survival estimates. The
estimates of 3, through 8, provide the time variation around the estimated mean. To see how this works,
compute the mean of the rows of the matrix: [(8; + B,) + (B1 + B3) + (B1 +Ba) + (B1 — B2 — B3 — Ba)1/4 =
4p,/4 = B,. Pretty nifty!

Now, to obtain the estimate of mean survival, the estimate of f; must be transformed using the link
function used for the model. For example, with the logit link, we write

Pt 1

Ui

1+eft 1+4e™h
So, again we see that by use of the design matrix, we can estimate many things of interest.

begin sidebar

Caution 1: estimating the mean

Now, while the preceding discussion seems fairly straightforward, there is a small little problem
involving ‘bias’. It turns out that estimates of the mean are potentially biased as a result of transforming
back and forth from the non-linear link function. For example, suppose S; are 0.5, 0.6, 0.7 and 0.8. The
arithmetic mean of these 4 values is 0.65. With the logit link, the transformed values are 0, 0.40547,
0.8473 and 1.38629, respectively, giving an intercept of 0.659765. Back transforming from this value
gives 0.6592, not 0.6500.

Thus, all of the link functions in MARK, except the identity link (the only ‘linear” link function), will
provide slightly biased estimates of the mean value. (Note: the direction of the bias in the logit link will
vary depending on whether the mean parameter value is above or below 0.5). Because the identity link
is a linear function, estimates of the mean calculated using the identity link will be unbiased; however,
the identity link doesn’t always work. In most cases, standard errors of the estimates will typically
dominate such transformation bias, so that the bias in the back-transformed estimate of the mean is
frequently ignored.

Caution 2: “dot” models and other approaches

You might wonder ‘why not simply fit a time-invariant ‘dot model” to derive mean values for the vital
rates?’. After all, a ‘dot model’ yields the same value for all intervals.

Unfortunately, this approach, while simple to implement, is not strictly correct. While the estimated
mean’ from the ‘dot” model will be relatively robust (i.e., fairly unbiased), the estimated SE will be
negatively biased wrt to the true process variance — often by a considerable amount. Here is a simple
example — we simulated a data set of live-encounter data (calc_mean.inp), 16 occasions (15 intervals;
250 newly marked individuals released at each occasion), where ‘true survival” over a given interval
was generated by selecting a random normal deviate drawn from N(0.7,0.005) (in the generating
model, encounter probability p was constant; p = 0.35).

’/

Here is the set (i.e., ‘sample’ from the underlying random distribution) of the 15 parameter values
we used for simulating survival for each of the 15 intervals:

{0.636, 0.615, 0.620, 0.627, 0.644, 0.646, 0.692, 0.701, 0.720, 0.730, 0.733, 0.737,0.746, 0.790, 0.863} .

Based on these values, the true sample mean survival is S = 0.700, with a sample variance of
0% = 0.005, both of which conveniently happen to match the true mean and process variance of the
distribution used to generate the values in the first place (this was intentional).

We’ll consider several different approaches to estimating the mean survival probability: (i) using
the estimate of ¢ from a ‘dot’ model, {S_ p }, (i) using the estimates from a design matrix fora {S, p_}
model constructed such that one of the estimated  terms (the intercept) corresponds directly to
the mean, (iii) a Taylor series approximation known as the ‘Delta method’ (introduced in detail in
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6.15. A final example: mean values

Appendix B), and (iv) a variance components decomposition (the subject of random effects models
and variance components analysis is considered in some detail in Appendix D).

Fitting the ‘true’ (generating) model, {S; p_}, to the data yielded the following estimates of survival:

95% Confidence Interwval

Parameter Estimate Standard Error Lower Upper
1:Phi 0.6286787 9.8515147 8.5234963 9.7229366
2:Phi 9.6485724 ©.0428425 8.5624883 ©.7259768
3:Phi 8.8004159 9.0424141 8.7044357 ©.8709384
4:Phi 8.7391089 8.8385135 8.6569734 0.8073320
5:Phi 8.7187562 9.8357921 8.6359482 8.7756159
6:Phi 8.7184495 9.8338199 8.6477318 8.7797978
7:Phi @.7887287 8.833%664 @.7147438 8.8476157
8:Phi 8.7761273 9.09321467 0.70869494 ©.8328365
9:Phi @.8775783 9.9351293 @.7906370 ©.9315325

10:Phi @.7273381 9.9318916 @.6605999 ©.7852198
11:Phi 8.7501455 8.8332534 8.6795370 8.8895567
12:Phi 8.7889615 9.8363677 8.70890873 9.8515478
13:Phi 8.6615878 0.8345894 8.5987941 8.7256758
14:Phi @.7196676 8.8413522 8.6314915 8.7926644
15:Phi 9.5454265 9.0413593 8.4638761 ©.6246185
16:p 0.3479615 0.0069853 @.3343987 9.3617753

The simple arithmetic mean from these estimates was S = 0.7045, fairly close to the true sample
mean of S = 0.7. The naive estimate of the sample variance is 0.00733, somewhat higher than the
true underlying process variation o> = 0.005. As discussed in Appendix D, this is because the naive
estimate includes sampling as well as process variation (and thus will generally be larger than process
variation alone).

If we next fit the data using a simple ‘dot’ model, {S_p_}, the estimate for survival was § =0.7041,

while the estimated SE of the was §E2 = 0.00605. If we (naively) take the square-root of the SE as
our estimate of the variance, we’d come up with a value (0.0778) that would appear to be strongly
positively biased. So, the ‘“dot’ model does reasonably well at estimating the mean, but seems to fail
miserably at estimating the correct variance.

Next, we try fitting the data using the PIM for the true model {S, p_}, using a design matrix
constructed such that one of the estimated f§ terms (the intercept) corresponds directly to the arithmetic
mean (shown below):

‘ Design Matrix Specification (B = Beta)

B7 | B8 | BS|Bi0| BI1 [ B12|B13|B14|BI15 |
t6 | t7 [t | t9 [ 110 | t11 | 12 | t13 | t14 | TE™

1:Phi
2:Phi
3:Phi
4:Phi
5:Phi
6:Phi
T:Phi
8:Phi
5:Phi
10:Phi
11:Phi
12:Phi
13:Phi
14:Phi
15:Phi

R E
SE
=R
58

m
= =

=1

Olo|o|lo|lo|olao|lo|(o|o|o| o Bl o
Olo|o|lo|lo|olao|lo|(o|o|o oo
Olo|o|lo|lo|olao|lo|(o|oElo|o|o
=R E=RE=RE=RE=RN=RE=0E=RN=0 — E=RE=NN=N=|
=R E=RN=RE=RE=RN=RE=R =0 — E=NE=NE=NN=] =]
[=RE=RE=RE=RE=RN=NN= — E=NE=NE=RN=NN=NN=]
[=RE=RE=RE=RE=NN=N — E=NN=NE=NE=RN=NN=NN=]
[=RE=RE=RE=RE=0 — E=RE=RN=NE=NE=RN=NN=0N=]
[=RE=RE=RNE=0 — E=HE=RE=RN=NE=NE=RN=NN=0N=]
[=RE=0 — E=RE=RN=NE=NE=0E=0E=NE=0NF=NF=1 ¥=|
i bl = (| e | o|a|la|lala|la|la|lala
L, — E=RE=RE=NE=RN=NE=NE=0N=0E=0 =1 E=3N=N =]

oo | o|opdo | olo|lolao|la|a|la|s
— E=NE=NE=NE=RE=1F=NN=NN=0E=NE=1E=0F=0F=NF=1 F=|

1
1
1
1
1
1
1
1
1
1
1
1
1
1
0
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6.15. A final example: mean values

[This particular DM is sometimes referred to as a ‘sum contrast’.] When run using an identity link
(for reasons discussed earlier), the estimate for the first § term in this design matrix () is the estimated
mean survival probability. For our simulated data, the estimated mean is §; = 0.7045, which is identical
to the arithmetic mean of the individual estimates derived from the ‘true’ generating model, {¢, p_}
(0.7045, above).

What about the variance? If you look at the output, you see that the estimated standard error for
ﬁl = 0.007354. If we (naively) take the square-root of the estimated SE as our estimate of the variance,
we’d come up with a value (0.0858) that would appear to be quite strongly positively biased. This
might make some sense to you — you'd expect the estimated variance (the sum of sampling + process)
to be larger than process variance alone. More on this in a moment — for now, keep this value of
SE = 0.007354 in mind.

Next, an approach based on a Taylor series approximation to the variance of a function, using what
is known as the ‘Delta method’ (introduced — briefly — earlier in this and earlier chapters, and in detail
in Appendix B). Skipping the technical details for now, we are interested in approximating the variance
of a function of parameters. In this case, the function is the mean of the survival estimates. So, for a
set of k survival estimates {1, @5, ..., §;}, the function (which we’ll call Y) is the simple arithmetic
mean of the set of estimates:

(P1+ Qo+ + @)

Y = T

-

Using the Delta method, the variance for the function Y can be approximated as
var(Y) ~ DED',

where D is the vector of the partial derivatives of the function with respect to each parameter in the
function (i.e., the Jacobian of the function), and X is the variance-covariance matrix:

cov(Y) = Z

Va(py) vy, pp) Oy, P3) or TOV(Py, Py
OV(Py, 1) Var(@,)  CoV(Py, P3) cor CoV(Py, @)

= [cov(ps, p1)  cOv(Ps3, Py)

[COV(Pp, 1) COV(Py, @) e var(@y) |

So, estimates of the variances of the (real) parameter estimates along the diagonal, and covariances
off the diagonal.

The variance-covariance matrix for the real parameters can be easily output from MARK - in the
following we output it to the Windows clipboard, which we can then save to a space-delimited ASCII
file which we can read into some other piece of software we might use to handle the calculations:

1 Program MARK Interface - calc of mean § - chapter 6 (C\Userslegc\Desktop\egeibooks\mark2018ichapterf\code\mean calc\CALC_MEAN DBF) T
File Delete Order [Qutpul] Retrieve PIM Design Run Simulations Tests Adjustments Window Help

% @ ? Specific Model Output 3 Numerical Qutput 3
. Table of Model Results 3 Parameter Estimates 3
" # ! Results Browser:
— Append Variance-Covariance Matrices 3 Beta Estimates 4 b
=[E Append Subdirectory Variance Components 3 Real Estimates 3 dBase File L
N Model Averaging 3 Residuals 3 Derived Estimates 3 Editor
{phitt}p(} - RE - mean o

Input Data Summa; Interactive Graphics - - Clipbeard
] PIM} i i i 0.08507 16| 1789 E
() -
) DM offset( Input Data File Listing Bootstrap GOF 0 - P " pene
Il - et 0B5L 46395 229(
fphitlp()-mean DMy e Motes Data Cloning 0.08507 16| 1739.4695, 15851.2290
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All thats leftis “a little bit of calculus’ (i.e., deriving the Jacobian), which for this particular problem
is trivial — it is a vector of 15 elements (i.e., the function, differentiated with respect to each of the 15
survival parameters in turn), which for this function, is simply:

1 1
51551

So, using the variance-covariance matrix for the survival estimates from model { @, p.},* we estimate
the variance for our function (i.e., mean survival) as:

var(Y) ~ DED'
= 0.00005407449290.

But, this value isn't even remotely close to the estimates from the previous two methods we tried.
That is, until you realize that

v0.00005407449290 = 0.007353536081
~ 0.007354.

which is identical to the estimated standard error for .él = 0.007354 from the DM-based approach we
just tried (above).

In fact, what we have just derived (using either the DM-based model or the Delta method) is an
estimate of the sampling variance of the estimates. Remember, the parameter values used to simulate
the encounter data (p. 93) were simply one realization of the true underlying mean of 0.7, with true
process variance of 0.005.

A simple numerical experiment will help make it clear what is going on, in terms of estimating the
variance. Using the simulation capabilities in MARK (covered in detail in Appendix A), we simulated
R =100, 250, 500, 1,000 and 2,500 new individuals marked and released per occasion. At each occasion,
we sampled from a beta distribution centered on mean of 0.7, with process variance of 0.005, i.e.,
B(28.7,12.3), to set the true survival probability for that sampling occasion. For each simulation, we
derived an estimate of /3 1, and the SE for the estimate, using model {¢, p.}, constrained using the DM
described above.

The summary results over 1,000 simulations for each design point, for .él and SE (B) respectively,
are tabulated in the following:

By SE(By)

R mean var SD mean var SD
100 0.701  0.0004405 0.020988 0.011 «0.001 0.001
250 0.700  0.0003667  0.019150 0.007 «0.001 0.000
500 0.700  0.0003638 0.019074 0.005 «0.001 0.000

1,000 0.700 0.0003388 0.018406 0.004 «0.001 0.000
2,500 0.700 0.0003293 0.018148 0.002  «0.001 0.000

Before we try to interpret the numbers in this table, recall that the true process variance is 0.005. As
such, given 15 occasions, we’d expect a true process SE of 4/0.005/15 = 0.01825742. Remember that the
SE is an estimate of the SD of a sample of statistics (in this case, the mean), based on a set of replicated
samples from an underlying distribution.

*

MARK outputs the full variance-covariance matrix, over all of the parameters in the model. For this example, we need to
truncate/subset the matrix to include the variances and covariances of the survival estimates only — here, we want the upper-
left (15 x 15) sub-matrix of the full variance-covariance matrix.
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For example, the following code snippet simulates 15 random beta deviates (corresponding 15
occasions), with mean 0.7 and process variances 0.005, calculates the mean, and then outputs it. This
process is repeated 1,000 times. The SD of this sample of 1,000 randomly generated means is the SE of
the mean:

# simulate Beta for mu=0.7, sigma2=0.005
samples <- 1000; n_occas <- 15;
hold <- array(samples)

for (rep in 1l:samples) { sim <- rbeta(n_occas,28.7,12.3);
hold[rep]=mean(sim); }

print(mean(Chold)); # mean
[1] 0.7000336

print(sqrt(varchold))); # SD (= SE)
[1] 0.01827892

The SD of the simulated distribution (0.018279) is quite close to the expected SE given a true process
variance of 0.005 and 15 occasions (0.018257). The approximation would be improved by drawing more
samples.

Now, look back at the tabulated results from our MARK simulations, on the previous page. We see
that the mean of the survival values is close to the true parametric value of 0.7, regardless of the number
of releases. Perhaps not surprisingly, though, the variance (and SD) of 3, decreases as the number of
releases increases. In addition, the mean SE (B1) decreases with increasing number of releases.

Look closely at the SD for the mean estimate ‘@1 — it decreases nonlinearly with increasing number
of releases, approaching an asymptote at ~ 0.018257. That number might look familiar — it is, in fact,
the expected SE given a true process variance of 0.005 and 15 occasions!

OK -so what? Well, this is important since as the number of releases R at each occasion increases, all
other things being equal, then the proportion of total variance owing to sampling variation decreases,
with a corresponding increase in the proportion of total variance due to process variance. In that case,
the estimated SE for ﬁl decreases, approaching 0 as R gets very large (as we see in the table on the
preceding page).

This implies that the variance of the estimates of 3, represents total variance (process + samplmg),
while the mean S E(ﬁ 1) represents sampling variance (specifically, the square of the mean SE B1))-
As such, the difference between the total variance and the sampling variance should be the process
variance. For a given number of releases, and 15 occasions, we can express this difference simply as

(var(p,) - SE(:)%) x 15.

So, to complete the table, by including a column of our estimate of process variance derived using
this equation:

By SE(B1)

R mean var mean fmcess
100 0.701  0.0004405 0.011 0.004688
250 0.700  0.0003667 0.007 0.004766
500 0.700  0.0003638 0.005 0.005082

1,000 0.700 0.0003388 0.004 0.004842
2,500 0.700 0.0003293 0.002 0.004880
X = 0.004856
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So, in fact, we do pretty well at estimating the process variance: rounding to 4 digits, 0.0049 is pretty
close to the true value of 0.005.

However, while all this is ‘interesting’, the only way the SE estimated using either ﬁ 1 from the ‘sum
contrast’ DM, or the Delta method, would make any sense (i.e., be interpretable in terms of interest in
process variance), would be if we knew the variance of the mean of the survival parameters, which
we don’t. In other words, you can't really get there from here.

Fear not — there is a solution, which we now introduce. To get a robust estimate of not just the
mean (which the other methods outlined above would give you), but the process variance as well
(which the preceding methods don't), we need to apply a variance components approach (based on
a random effects intercept only model). While variance components and random effects models are
introduced in more detail in Appendix D, for now we’ll demonstrate the simple mechanics of deriving
an estimate of the mean, and process variation using the variance components capabilities in MARK,
based on a ‘methods of moments” approach (we could also accomplish the same thing using the MCMC
capabilities in MARK - see Appendix E). In fact, for the simple objective at hand, the mechanics are
very easy.

First, retrieve model { ¢, p } in the browser. Then, select the menu option ‘Output | Specific Model
Output | Variance Components | Real Parameter Estimates’. This will spawn another window
(shown below) asking you to select the parameter(s) you want to work with, plus some other options:

Variance Component Estimation for Parameter Estimates

Enter Parameter Indices for Varance Component Estimation Design Matrix Specification
* Intercept Onty (Mean)
Tto 15 " Linear Trend
" User Specified
or Select Parameter Indices from this list
Output Options
1:Phi 11:Phi [v Mumerical Output
2:Phi 12:Phi
3:Phi 13:Phi [ Include Beta VC Matrix
4:Phi 14:Phi ' .
5 Phi 15.Phi [ Include S4ilde VC Matrix
E:E';i 16p [ Bets VC Matrix Separate
7:Phi
2:Phi [ S4ilde VC Matrix Separate
‘IEDPE;m [+ Graphical output
I Random Effects Model

Clear Selections Help Cancel ‘ oK |

On the right hand side, we’ve selected “intercept only’ (corresponding to the mean only model),
plus various output options. We'll defer ‘deep understanding’ of what the various options in this
window ‘do’ for now.

Once you hit the ‘0K’ button, MARK will output various ‘estimates’ into the editor. The estimates
for our example data are shown at the top of the next page. The top line gives the estimated mean
('Beta-hat’) as 0.7286, which is close to (but slightly different than) the simple arithmetic mean. Both
are very close to the true sample mean of 0.72. More important, here, is the reported SE(Beta-hat)
of 0.01961. SE(Beta-hat) is the standard error of the estimated mean and includes both process and
sampling variance. We use this estimated SE in the usual way to derive 95% CI to the estimated mean.

The table immediately below these two values represent the interval-specific survival estimates,
their standard errors, and corresponding shrinkage estimates (if you don’t know what a ‘shrinkage’
estimate is, don’t worry at this stage). Skipping the technical details, these shrinkage estimates are
part of the calculation(s) MARK uses to separate the process and sampling variance.

This table of survival estimates is followed by two ‘estimates’ of the process variance (i.e., the total
variance minus the sampling variance) — the ‘naive estimate of sigma*2’ (which is an estimate of
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Beta-hat SE(Beta-hat) Label

@.728645 8.819611 Intercept

Par. MNum S-hat SE(S-hat) S-tilde SE(S-tilde) RMSE(S-tilde)
1 0.628679 8.851515 8.644127 0.0841942 0.0844696
2 9.648572 9.0842043 9.657919 8.835587 ©.836793
3 0.8e0416 ©.842414 ©.788272 8.035812 8.837815
3 8.739181 ©.838514 ©.748082 8.833125 8.833148
5 9.710756 9.035792 9.712923 0.0831344 9.031419
6 9.718450 8.033820 8.720828 08.0829965 9.0830059
7 ©.788729 ©.833900 9.784713 8.830856 ©.838323
8 8.776127 ©.832147 ©.778846 8.028671 0.0828799
9 8.877570 8.035129 8.864952 0.838928 8.0833403
10 9.727338 9.031892 8.733439 0.0828436 9.029083
11 8.750146 8.033253 8.750448 8.829523 9.029525
12 ©.788962 ©.836368 ©.781292 8.831799 ©.832718@
13 9.661508 ©.834589 9.669262 8.838393 9.831367
14 8.719068 9.041352 8.711415 8.835267 8.036088
15 9.545426 9.041359 9.568617 08.835729 9.042596

Maive estimate of sigma”2 = ©.8050871 with 95% CI (9.9920283 to ©.8149900)

Estimate of sigma®2 = ©.0052204 with 95% CI (©.6022312 to ©.9149840)

the total variance minus the sampling variances), and the ‘estimate of sigma*2’ (from Burnham’s
‘moments” estimator). These are the estimates we're after — for various technical reasons (see Ap-
pendix D), the second estimate is preferred. For our simulated data, the process variance is calculated
as 0.00522, which is very close to the true value 0.005.

In conclusion, to get a robust estimate of the process variance (and a less-biased estimate of the
mean), you need to do a bit more work than you might have anticipated.

end sidebar

6.16. Model averaging over linear covariates

As introduced in Chapter 4, model averaging is a very important concept. Deriving model averaged
estimates of different parameters explicitly accounts for model selection uncertainty. In many cases, the
mechanics of model averaging are pretty straightforward.

Let’s consider, again, the full dipper data set, where we hypothesize that the encounter probability,
p, might differ as a function of (i) the sex of the individual, (ii) the number of hours of observation
by investigators in the field, with (iii) the relationship between encounter probability and hours of
observation potentially differing between males and females.

Recall that our ‘fake” observation effort covariates (in hours) were:

Occasion 2 3 4 5 6 7
hours 12.1 6.03 9.1 14.7 18.02 12.12

Now, when we introduced this example earlier in this chapter, we fit only a single model to the data:

But, here, we acknowledge uncertainty in our candidate models, and will fit the following candidate
model set (top of the next page) to our data:
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model M, logit(p) = B, + Bo(SEX) + B5(HOURS) + B,(SEX.HOURS),
model M, logit(p) = p; + f,(SEX) + S5(HOURS),

model M; logit(p) = B, + B,(HOURS),

model M, logit(p) = p; + Bo(SEX).

This is not intended to be an ‘exhaustive, well-thought-out” candidate model set for these data. We're
using these models to introduce some of the considerations for model averaging. In particular, we're
using this example to consider how — and what — we model average when some models include the
environmental covariate (HOURS), and some don’t.

Let’s fit these 4 candidate models (M; — M,) to the full dipper data set. We’ll build all of the models
using a design matrix approach. Note that models M, — M, in the model set are all nested within
the first model, M;. For all 4 models, we’ll assume that apparent survival, ¢, varies over time, but not
between males and females.

Here are the results of fitting our 4 candidate models to the full dipper data. We see from the AIC,
weights that there is considerable model selection uncertainty. In fact, the AAIC, values among all
models is < 4.

’*’: Results Browser: Live Recaptures (CJS)

Bl==/a) iy @ oz s Al 8l
Model AlCc Delta AlCc AlCcWeight | Madel Likelihood | No.Par. | Deviance
{phi(flp(SEX)} 675.5036 0.0000 0.43880 1.0000 8 76.6812
{phift)p(HOUR)} 676.0272 05236 033773 0.7697 8 77.2047
{phiffp(SEX+HOUR)} 677.5253 20217 0.15968 0.3639 9 76.6155
{phi(f)p(SEX+HOUR+SEX*HOUR)} 679.3608 3.8572 0.06378 0.1453 10 76.3535

Now, if we simply wanted to generate a ‘time-" and ‘sex-specific’ average encounter probability, for
each time interval and sex, we can use the standard model averaging routine(s) in MARK, as introduced
in Chapter 4. MARK allows you to model average for each combination of classification factors in the
model — for this analysis, that would include TIME (which is implicitly included in all models) and SEX
(which was specified as a ‘grouping’ variable” when you set up the analysis.

For example, for males, we would simply select any one element in each of the ‘PIM columns’ (each
of which corresponds to a particular time interval) in the model averaging interface, as shown below:

—— ]
B ' Model Averaging Parameter Selection
e T ] ——

Apparent Survival Parameter (Phi) m ] Apparent Survival Parameter (Phi)f Recapture Parameter (p) m l Re

W43 W 44 [ 45 ¥ 46 ¥ 47 ¥ 48
49 50 51 [T 52 [T 53
s M 86 [T 57

58 [ 59 [ 60

61 [ 62

I~ &3

The model averaged estimate for p, ;.5 for the first encounter occasion, for males is shown at the
top of the next page. In looking at the output, we're reminded about the basic mechanics for model
averaging. The actual estimate, p, ;1,5 = 0.9152981, is simply the average of the estimate from each of
the 4 candidate models, weighted by the normalized AIC weights. This is a straightforward calculation.
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Esztimates only for data type Live Recaptures (CJ5)

Becapture Parameter (p) m Parameter 43
Model Weight Estimate S5tandard Error
{phi (t)p (SEX) } 0 0.9227653 0.0361568
iphi (t)p (HCUR) } 0.33773 0.9007183 0.0298725
{phi (t)p (SEX+HCUR) } 0 0.9217613 0.0366872
4] 4] 4]

{phi (t) p (SEX+HOUR+5SEX*HOUR) } 06378 .9248400 .0371166
Weighted Average 0.91525981 0.0341803
Unconditional SE 0.0358703

You might recall, though, that the calculation of the ‘correct’ standard error for the weighted average
is somewhat more involved. The SE for each estimate from each model is called the conditional standard
error. While it might seem intuitive to simply take the AIC weighted average of these model-specific
conditional standard eros (which results in an estimate of 0.0341803), doing so ignores variation among
models. As introduced in Chapter 4, the correct way to calculate the unconditional SE (i.e., the standard
error for the average that is not conditional on a particular model) is

R R

— (= — (A ~ =\2 = ~

Gai(p) = Y. wi|Er(p; | Mi) + (5, = §)°], where f =" w;p;,

i=1 i=1

and the w; are the normalized Akaike weights. The subscript i refers to the i ‘" model. The value, p,is
the model averaged estimate of p over R models (i = 1,2,...,R). While this isn’t that difficult to do
by hand, it isn’t necessary in this case, since MARK handles the calculation for you. In this case, the

unconditional SE of p,, , is SE = 0.0358703.

But, what if instead of sex- and time-specific model averaged estimates for p, you instead want the
model averaged estimate of p as a function of the environmental covariate, HOURS? Here is where things
get more interesting. You want to derive the model averaged estimate of the encounter probability, as
a function of the number of hours of observation.

You might appear to have a couple of options. First, you might be interested in the model average of
the § parameter in each model for the HOURS covariate. That seems quite reasonable — the f coefficient
for HOURS is the measure of the effect of a unit change in HOURS of observation on encounter probability.
You average over models to generate an average of the effect of HOURS on detection probability.

But, while this seems reasonable, there are in fact a couple of problems with this approach. First, and
perhaps most obviously, what do you do for models where HOURS is not a term in the model? For our
present example, model M, does not include HOURS as a term in the model — how would we account for
this model when averaging over all models in the model set?

One approach which at first seems reasonable (and somewhat clever) is to use the logical argument
that ‘if a model doesn’t contain HOURS as a term, then the f coefficient for HOURS is logically 0". Let’s adopt
this approach, and create a table of the model-specific estimates for the f coefficient, corresponding to
the HOURS covariate, from each of our 4 candidate models:

model i AIC weight

M, 0.0463428 0.06378
M, 0.0195470 0.15968
M, 0.0169393 0.33773
M, 0.0000000 0.43880
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At this point, you might simply take a weighted average of the model-specific estimates for  (which
for this example, would be g = 0.01180).

But, there are at least two important issues which we need to consider. First, recall from earlier in this
chapter that the interpretation of  does not directly take into account the other terms in the model. For
example, consider model M;, which corresponds to

logit(p) = B; + By(SEX) + B5(HOURS) + S4(SEX.HOURS)

The estimate for §(HOURS) = 0.0463428, which suggests that as the hours of observation increases,
then so too does the probability of encounter.

But, what about the interaction of HOURS and SEX? Recall from section 6.8.2 that there is a strong
interaction between SEX, HOURS, and encounter probability. As shown in the following figure,

0.96 -
0.94 males
0.92
0.90 1

0.88 1

0.86

estimated encounter probability

0.84
females

0.82

hours of observation

encounter probability increases with HOURS, but only for females! For males, encounter probability
actually declines with more HOURS of observation.

The point we're trying to make here is that considering a  estimate ‘by itself’, without taking the
other terms of the model into account, can lead to all sorts of conclusions which may not actually reflect
reality. And, as such, model averaging over those estimates is subject to the same problem.

The second potential problem concerns the standard error calculation. While g for model M, is
logically 0, what is the SE for this ‘value’? We say ‘value’, because it is not an “estimate’, and thus, it isn’t
immediately obvious how to include (or not) the conditional SE for model M, (which we might set to
0) into our calculation of the unconditional SE for f.

So, in short summary, don't try to model average s — it will get you into trouble, and there are a
number of technical considerations which are not solved. In fact, these are some of the reasons that
MARK does not have an option for model averaging f terms.

But, what if you really want a model averaged estimate of the relationship between HOURS and
encounter probability? In your mind you might be imagining a plot of HOURS on the horizontal axis,
encounter probability, p, on the vertical axis (like the figure shown above), but averaged over all models.

In fact, you can generate exactly what you want, albeit with a bit of work. The first part of the process,
deriving model averaged estimates of p as a function of the HOURS covariate is easy — you simply take
the estimated linear model for each of the candidate models, and derive estimates for p as a function of
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different values for the covariate HOURS. Then, simply take the average over models for a given covariate
value, weighting by the model-specific normalized AIC weights.

In the following table, we show the calculated average accounter probability, p, for each of 4 different
values of the HOURS covariate (5, 10, 15, and 20 hours). In order to make the calculations for this example,
we either need to (i) pick one sex or the other (SEX=1, or SEX=0), or (ii) use the average value for sex
(based on the proportion of males and females in the sample). In other words, we need to specify (or
‘control for’) the other variables in the models. We'll use SEX=1 (males) for our demonstration:

HOURS
model  AIC weight 5 10 15 20
M, 0.0638 0.9392547 0.9294700 0.9182464 0.9054185
M, 0.1600 0.9111449 0.9187497 0.9257566  0.9322038
M, 0.3377 0.8894343  0.8974927 0.9050265 0.9120609
M, 0.4388 0.9227652  0.9227652 0.9227652  0.9227652
f) 0.91098 0.91429 0.91724 0.91983

To make sure you know how the numbers in this table are generated, take the estimated linear model

for model M;:

logit(p) = By + po(SEX) + f(HOURS) + f3,(SEX.HOURS)
=1.4115973 + 1.4866197(SEX) + 0.0463460(HOURS) + (—0.0783101)(SEX . HOURS).

If we substitute in SEX=1, and HOURS=5, we get the value

logit(p) = 1.4115973 + 1.4866197(1) + 0.0463460(5) + (—0.0783101)(5)

=2.738396,

which, when back-transformed from the logit scale, yields 0.9392547, which is the value shown in the
table, above. We leave it as an exercise to confirm the remaining values in the table, and weighted

averages over those models.

Let’s plot these model averaged values:
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The figure looks a bit ‘out of scale’, but that’s only because we're ‘leaving enough room’ on the
vertical axis, for what comes next — the SE calculations! What we want to add to the plot now are the
unconditional SE for each point on the line (which we’ll calculate for the 4 points only: 5, 10, 15 and 20
HOURS. Normally, you would use more points, but our intent is only to demonstrate the mechanics).

How do we derive the unconditional SE for each model averaged estimate of p? The steps are easy
in principle, but somewhat laborious in practice. First, we derive the conditional SE for p for different
values of the covariate HOURS, for a given model, using the approach outlined in the -sidebar- back on
p- 49 (if you skipped reading it before, you might need to go back and have a look at it now). Then, once
you've calculate the conditional SE for each value for HOURS, for each model, you (ii) use the normalized
AIC model weights to generate unconditional SE estimates using the formula noted earlier:

R , R
ai(p) = ) w,[G@r(p; | M) + (b = P)°|, where p=" w;p;
=1 i=1

1

The laborious part of all this is deriving the conditional SE’s for each estimate of p for a given value of
HOURS, for each model. As noted on p. 49, this involves application of the Delta method, for each model
in turn. In fact, because the models in our candidate model set are all nested within the most general
model (M, ), this process can be automated fairly well.

Let’s run through the complete calculations for HOURS = 5. As noted on p. 49, we can approximate
the variance of some multi-variable function Y as

var(Y) ~ DED',

where D is the matrix of partial derivatives of the function Y with respect to each parameter, and X is
the variance-covariance matrix for the parameters in the function.

So, all we need to do is (i) take the vector of partial derivatives of the function (i.e., the linear
model) with respect to each parameter in turn (i.e., derive the Jacobian of the model with respect to the
model parameters), D, (ii) right-multiply this vector by the variance-covariance matrix, X, and (iii) right-
multiply the resulting product by the transpose of the original vector of partial derivatives, D'. Step (i)
involves trivial calculus, step (ii) involves extracting the variance-covariance matrix from MARK output
for that model, and step (iii) involves a bit of linear algebra. No one step in this process is particularly
difficult — there are simply lots of steps.

Here are the Jacobian vectors for our 4 models:

model model structure Jacobian

M, By + Bo(SEX) + B5(HOURS) + B, (SEX.HOURS)
M, ﬁl + ‘BZ(SEX) + ﬁ3(HOURS)

M3 ﬁl + ‘BZ(HOURS)

My By + B2(SEX)

1 SEX HOURS SEX.HOURS]
1 SEX HOURS]
1 HOURS]

[
[
[
[1 SEX]

You should notice immediately that the Jacobian for the linear model is simply the linear model
without the 8 coefficients, using a ‘1" for the intercept, ;. As a result, depending on your facility with
a computer, you might be able to generate the Jacobian very quickly over your model set. For smaller
model sets, even doing it ‘by hand” should only take a few minutes.

The next step is to extract the variance-covariance matrix, X;, for the f; coefficients, for each model
M; in the model set. This is quite straightforward to do in MARK - all you need to do is select the
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model from the results browser, and then ‘Output | Specific Model Output | Variance-Covariance
Matrices | Beta Estimates”:

(# Program MARK Interface - dipper - model averaging (C:\Users\egc\Desktop\ED.DEF)
File Delete Order [Output | Retrieve PIM Design Run Simulations Tests Adjustments Window Help

Specific Model Output 3 Numerical Output 3

Table of Model Results 4 Parameter Estimates »

Append Variance-Covariance Matrices 3 Beta Estimates ] dBase File ol
Append Subdirectory Variance Components 3 Real Estimates 3 Editor

Model Averaging 3 Residuals 3 Derived Estimates J Clipboard |

You may recall that your preferred options are to output to the clipboard (as show), or a dBase file
(which you can open in Excel). In general, do not use the ‘Editor’ output option, since outputting to
the editor will truncate (round) the values in the matrix to degree that your results might be suspect.

Beyond that, the only challenge is in figuring out which rows and columns in the variance-covariance
matrix you need to extract. In other words, which rows and columns correspond to the ; coefficients
in your linear model.

Consider for example, model M,, which corresponds to
model M, logit(p) = f; + p,(SEX) + (HOURS)

We see there are 3 coefficients (8, f; and 3) in this model, and thus the variance covariance matrix
for model M,, X,, would be a (3 X 3) matrix, with the variances for each 8; parameter along the diagonal,
and the covariances between parameters off the diagonal (the matrix is shown at the top of the next

page).

However, when you output the variance-covariance from MARK, it outputs the matrix over all of the
B terms, not just the ones you are interested in. You will need to keep track of which rows and columns
correspond to the parameters you are interested in.

For model { ¢, ps,y}, there are 9 total  parameters (6 for apparent survival probability, and 3 for the
encounter probability). So, MARK outputs a (9 X 9) matrix. We want the variance-covariance matrix
for the encounter probability parameters only, which corresponds to the (3 X 3) sub-matrix in the lower
right-hand corner of the full matrix output by MARK (shaded, below):

042391 -0.0607603771 -0.0566947595 0.0048781146 0.0026645796
2415 0.0581297801 0.0356438243 -0.0082377126 -0.0020730364
0024 0.0555947T688 -0.0089377612 -0.0004623550 0.0015674488
5473 0.0600130718 0.05035985106 -0.0040747025 -0.0025308180
3560 0.0588581256 0.0799344963 -0.0062554837 -0.0048713656
1256 0.1165972239 0.0843062150 -0.0070651030 -0.0051443046
4963 0.0843062150 1.1435035261 .1827007130 —-0.0749623706
54837 -0.0070651030 -0.1827007130 0.4077519211 0.0016836043
13656 -0.0051443046 -0.0749623706 0.001e836049 0.0057802738
P e T T L e e s s e e e T T JE e I S
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You simply need to extract this (3 X 3) sub-matrix, and “paste it" in some fashion into the software
application you might use for the final step, which involves the ‘linear algebra’ of multiplying the
Jacobian and variance covariance-matrices together.

Now, at this point, you have a decision to make — the variance-covariance matrix output by MARK is
‘numeric’, whereas in the first step, we derived the Jacobian for each model ‘symbolically’. While there
are many available software applications that can handle mixing numeric and symbolic calculations
(e.g., Maple, Mathematica, Maxima...), it is mechanically simpler to use one or the other (i.e., numeric,
or symbolic). Since the variance-covariance matrix output by MARK is numeric, it is probably simplest
to translate our Jacobian from ‘symbolic’ to ‘numeric’. All this translation requires is entering the
appropriate numeric value(s) into the symbolic Jacobian vector.

For our present example, we're considering males (SEX = 1) and 5 hours of observation (HOURS = 5).
Thus, our translation of the Jacobian from symbolic — numeric for our 4 models would look like:

model symbolic Jacobian numeric Jacobian
M,  [1 SEX HOURS SEX.HOURS] [1 1 5 5]
M, [1 SEX HOURS] [1 1 5]
M, [1 HOURS] [1 5]
M,  [1 SEX] [1 1]

Make sure you understand how the numerically evaluated Jacobian matrices were derived.

All that’s really left is to take the numeric Jacobian, D;, and the variance-covariance matrices, X;, for
the different models, and ‘do the linear algebra’. In other words, calculate

D,L,D].
For example, for model M, (SEX+HOURS), this might be implemented in an R script as follows:

# enter numeric Jacobian vector
jac <- matrix(c(1,1,5),1,3,byrow=T);

# transpose Jacobian vector
t_jac <- t(jac);

# enter variance-covariance matrix (cut and paste from MARK)
vc <- matrix(c( 1.1435035261, -0.1827007130, -0.0749623706,
-0.1827007130, ©0.4077519211, 0.0016836049,

-0.0749623706, 0.0016836049, 0.0057802739),3,3,byrow=T);

# multiply jac x vc matrix x transpose(jac)
var_logit <- jac %*% vc %*% t_jac;
print(var_logit);

If we run this script, we find that the approximate variance for our estimate of pyggss, spx-1 from
model M,, on the logit scale, given SEX = 1, HOURS = 5, is

= 0.5975732.
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with SE = v0.5975732 = 0.773029.

All we really need to do next is (i) repeat this calculation of the conditional variance and SE for each
of the remaining models, and then (ii) from these estimates, derive the estimate of the unconditional
variance and standard error, over all the candidate models.

The following tabulates the conditional variances for Psgy_; pours=s, 01 the logit scale, for all 4 candidate
models:

model AIC weight  logit(p)  conditional variance

M, 0.0638 2.7383960 1.4069833
M, 0.1600 2.3276955 0.5975763
M, 0.3377 2.0849753 0.4738056
M, 0.4388 2.4805252 0.2573784

Now, at this point, you could either (i) derive the unconditional variances on the logit scale, and then
back-transform everything, or (ii) back-transform the conditional variances each individual model from
the logit scale to the real probability scale, and then do the calculations of the unconditional variance
on the real scale. While this seems almost like a semantic point, it isn't entirely so — because of Jensen’s
inequality. The finer points are discussed in the following -sidebar-. Since the 95% CI are derived on the
logit scale, and then back-transformed, perhaps it makes sense to use the value of the model-averaged
value on the logit scale. We’ll adopt this convention here.

begin sidebar

Jensen’s inequality — logit or probability scale?

Jensen’s inequality says that the expected value of the function is not (in general) equal to the function
of the expected value, E[f(x)] # f(E[x]). If you take the average of the data and then apply the
function to it, you'll get a different (usually wrong, i.e., not what you meant) answer than if you apply
the function to each data value first and then take the average of the values.

For example, let the function of x be f(x) = x°. Let the set of x be (3,2,4,6,3). The mean of the setis
3.6. The function applied to the mean is 3.6 = 12.96. The set of the function of x is (9,4,16,36,9). The
average of this set of the function of x is 14.8. So, we see that, as per Jensen’s inequality, the expectation
(average) of the function is different than the function of the average — in fact, as expected the mean
of the function of x is greater than the function of the mean of x.

In the present context, the back-transform of the model averaged value of logit(p), for example, is
not the same as the model averaged value of the back-transforms of the individual estimates of j from
each model. In other words, if the model-averaged value for p on the logit scale is

logit(p) = wylogit(pyy, ) + w,logit(pyy, ) + wslogit(pyy, ) + wylogit(ppy, ),

where w; is the normalized AIC weight for model 7, and if the model averaged value for p on the
normal probability scale is

~

p=w1Pym, ¥ Wabpm, T W3Pp, + WaPp,

then

"§>|

o (logit(p)
—F—— 7
1 1 o (logit®)

Even though the SE are calculated on the logit scale before back-transforming to the real scale,
because the calculation of the unconditional SE is a function of the model average of the parameter,
which model averaged value you use (the back-transform of the model averaged value of logit(p),

Chapter 6. Adding constraints: MARK and linear models



6.16. Model averaging over linear covariates 6-110

versus the model averaged value of the back-transforms of the individual estimates of p from each
model), will make a difference in your calculations.

While the difference between the two is generally quite small, you do need to decide which model
averaged parameter to use.

end sidebar

The model averaged estimate of p, on the logit scale, is 2.339692.
Given

@i(p) = ). wi|7@(p; | Mj) + (5 - )|,
=1

1

then we can show that for SEX=1,HOURS=5,

R
ey (A — (A ~ ~\2
logit (vat(p)) = ;[ (p,; | M;) + (p; - p)’]
i=1
= 0.0638[1.40698 + (2.73840 — 2.33969)| + 0.1600[0.59758 + (2.32770 — 2.33969)°]
+0.3377]0.47381 + (2.08498 — 2.33969)*] + 0.4388[0.25738 + (2.40538 — 2.33969)’|

=0.499097,

with logit(SE) = V0.499097 = 0.70647.

Finally, we want to use our estimated variance to derive a 95% confidence interval around our estimate,
and we want both the estimate and the 95% CI for the estimate on the normal probability scale.

# estimate encounter probability on logit scale - parameter estimates from MARK
logit_avg_p <- 2.33969
logit_var <-0.499097; logit_se <- sqrt(logit_var);

# now derive LCI and UCI on logit scale
logit_uci <- logit_avg_p+1.96%logit_se;
logit_lci <- logit_avg_p-1.96*logit_se;

# back-transform everything from logit -> probability scale
p <- exp(logit_avg_p)/(l+exp(logit_avg_p));
uci <- exp(logit_uci)/(l+exp(logit_uci));
lci <- exp(logit_lci)/(1+exp(logit_lci));

# put everything together

results <- cbind(p,lci,uci)
print(results);

The output from this script is
[1,] 0.9121112 0.7221222 0.9764401

where the back-transformed model-averaged estimate of p sz, _HouRs=5y ON the normal probability scale
is 0.9121112, with an estimated 95% CI of [0.7221222,0.9764401].
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Again, note that the SE and 95% CI are first derived on the logit scale, and then back-transformed.
This is done to guarantee that the calculated 95% Cl is [0, 1] bounded for parameters (like ¢ or p) that
are [0, 1] bounded.

And, a reminder that because the logit transform is not linear, the reconstituted 95% CI will not
be symmetrical around the parameter estimate, especially for parameters estimated near the [0, 1]
boundaries.

Taking this approach, and replicating it for the other values of the HOURS covariate (i.e., repeat the
preceding, but for HOURS = 10, HOURS = 15, and HOURS = 20), we can derive estimates of the model
averaged values for p, for 5, 10, 15 and 20 observation HOURS, and their unconditional 95% CI. These
estimates are tabulated here:

HOURS p LCI UCI
5 091211 0.72212 0.97644
10 091480 0.79678 0.96711
15 091742 0.81080 0.96644
20 092000 0.76477 0.97598

Shown below is a plot of these model averaged estimates for male encounter probability as function
of HOURS of observation, along with their associated confidence intervals (extrapolated over a more
continuous range from 5 — 20 HOURS).
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The calculated 95% CI will not be symmetrical around the parameter estimate — as the value for the
covariate HOURS is much greater or lesser than the mean value (= 12 hours), the 95% CI gets progressively
larger. This is expected as there is less ‘information’” at either end of the distribution of HOURS on which
to base our inference, and thus, more uncertainty in our estimate.

Now, while this particular approach involves a lot of ‘manual work” (although some facility with
programming can speed things up considerably), the basic procedure can largely be automated to
some extent, and executed within program MARK. Recall from section 6.8.2 that we mentioned that
if we treat environmental covariates as individual covariates, then we can use the individual covariate

Chapter 6. Adding constraints: MARK and linear models



6.17. RMark — an alternative approach to linear models 6-112

plotting (and model averaging) capabilities in MARK, to generate the model averaged values, and
the confidence limits for these averaged values, as we've done ‘by hand’ in the preceding. The use of
individual covariates in MARK is covered in Chapter 11.

6.17. RMark — an alternative approach to linear models

If you've made it this far, then you probably have a pretty good feel for the relationship between the
design matrix and linear models in MARK. Good! But, by now, you may have already run into a few
instances — even with our relatively simple practice examples — where you've made a typo (or several)
in entering the appropriate design matrix. Or, in some cases, it may not be clear how to construct the
design matrix corresponding to the linear model of interest. While you will get better with practice, it is
also probably true that the ‘mechanics’ of designing and building design matrices in MARK s the single
greatest source of ‘frustration’. This is especially true for very large design matrices, which may include
a large number of parameters, and complicated ultrastructural relationships within a parameter.

Jeff Laake (NOAA —National Marine Mammal Laboratory) has developed a comprehensive library of
functions for the R statistical package called RMark (naturally), which allow you to build, and analyze,
linear models in MARK — without ever having to ‘get your hands dirty” with design matrices. In effect,
what RMark does is provide a logically consistent ‘natural language’ (well, the R scripting language is
becoming sufficiently familiar that it is relatively ‘natural’) way of building models — analogous to what
you might do in SAS (or, in the current context, M-SURGE). RMark is a very robust, and elegant way
to build a large number of complex models, quickly, and relatively easily. There is a fair learning curve
(somewhat conditional on how much prior experience you may have with R, if any), but once you've
mastered the conceptual material presented in this book, it is well worth exploring RMark — details and
full documentation are provided in Appendix C.

6.18. Summary

We're done...at last! Chapter 6 is a long chapter, with many concepts and technical details. However, it
is also one of the most important chapters, since it covers one of the most useful tools available with
program MARK - linear models. It is very important that you understand this material, so if you're
at all unsure of the material, go through it again. Your efforts will ultimately be rewarded — you’ll find
that using the linear models approach with MARK will enable you to fit a wide variety of complex
analytical models, quickly and (relatively) easily.
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