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1. Introduction

Dealing with data files statisticians often have to consider the problem of missing data due
both to unit nonresponse (complete nonresponse) and item nonresponse (partial nonresponse).
As it regards item nonresponse (see e.g. Kalton and Kasprzyk (1986)) different forms of
imputation (deterministic or stochastic) are often used (see e.g. Little and Rubin (1987), Cicchitelli,
Herzel, Montanari (1992)).A very well known technique used to fill in values for these missing
values is the hot deck imputation (see Ford (1983)).
In this paper we consider the problem of variance estimation from imputed survey data under
the hot deck method.

2. The Hot Deck Method

Hot deck imputation is commonly used for item non response as it has some advantages: it
preserves the distribution of item values, it permits the use of the same sample weight for all items
and results obtained from different analyses are consistent with one another.
The main principle of the hot deck metod is using the current data (donors) to provide
imputed values for records with missing values. The procedure through which we find the donor
that matches the record with missing values is different according to the particular techniques used.
The matching process is carried out using the so called filter variables, records match if they
have the same values on the filter variables. A possibility is to take the value for the missing
response from a respondent to the current survey. Other hot deck imputation methods include
distance function matching or nearest neighbor imputation in which a nonrespondent is assigned the
item value of the nearest neighbor.
Consider single imputation and multiple imputation for the hot deck method for the situation
with a single imputation class.
Given a sample respondents A of size n, suppose that the values of the item y are observed
only for a subset A r
of size r, a simple random sample of size (n-r) is selected with replacement
from A r and the associated item values y i , i ∈ A r
are used as donors . In practice the
imputed values are treated as if they are true values, and the variance estimates are computed using
standard formulas for a specified sample design even if this may cause understimation of the true
variance of the estimates.
Alternatively (see Rubin (1978), Little and Rubin (1987)) the multiple imputation approach
gives m (m > 2) imputed values for each nonrespondent, if we consider the case in which the data
are missing at random we can compute m different estimates y MIl
(l=1,…,m) of the population
mean, the multiple estimate yMI

is given by
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Alternative approaches have been proposed by Rao and Shao (1992), Rao (1996) that considered a
modification to the standard design stratified jacknife variance formula to obtain suitable estimates
for a data set of missing data uncertanty on the base of a single imputation, Fay (1996) extended
Rao and Shao results to fractionally weighted imputation and multiple imputation .
In this paper we deal with the variance estimation from imputed survey data under this
imputation method also considering simulation studies.
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