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Abstract

In the evaluation of measurements on characteristics of forensic trace evidence, Aitken and Lucy
(2004) model the data as a two-level model using assumptions of normality where likelihood ratios
are used as a measure for the strength of evidence. A two-level model assumes two sources of
variation: the variation within measurements in a group (first level) and the variation between
different groups (second level). Estimates of the variation within groups, the variation between
groups and the overall mean are required in this approach. This paper discusses three estimators
for the overall mean. In forensic science, two of these estimators are known as the weighted and
unweighted mean. For an optimal choice between these estimators, the within- and between-group
covariance matrices are required. In this paper a generalization to the latter two mean estimators is
suggested, which is referred to as the generalized weighted mean. The weights of this estimator can
be chosen such that they minimize the variance of the generalized weighted mean. These optimal
weights lead to a “toy estimator”, because they depend on the unknown within- and between-group
covariance matrices. Using these optimal weights with estimates for the within- and between-group
covariance matrices leads to the third estimator, the optimal “plug-in” generalized weighted mean
estimator. The three estimators and the toy estimator are compared through a simulation study.
Under conditions generally encountered in practice, we show that the unweighted mean can be
preferred over the weighted mean. Moreover, in these situations the unweighted mean and the
optimal generalized weighted mean behave similarly. An artificial choice of parameters is used to
provide an example where the optimal generalized weighted mean outperforms both the weighted
and unweighted mean. Finally, the three mean estimators are applied to real XTC data to illustrate
the impact of the choice of overall mean estimator.

1 Introduction

The likelihood ratio is a generally accepted measure for the strength of evidence in many forensic
comparison problems. Modelling the data as a two-level random effects model using assumptions
of normality is a well-known approach in likelihood ratio calculation [1, 6]. The use of a two-level
model leads to a likelihood ratio which depends on the unknown parameters of the two-level model.
Within the Likelihood Paradigm [11] estimates of these parameters are required to estimate the
likelihood ratio. Alternatively, it is possible to assign priors to all parameters following a full-
Bayesian approach [3, 5, 14]. In this paper, different methods are described to estimate one of
the parameters: the overall mean vector of the two-level model. Two currently used estimators
in forensic statistics, the weighted and unweighted mean, are compared. There is still discussion
which of these mean estimators should be used when the data are unbalanced, i.e. when the
number of data points differs per group [1, 12]. Moreover, a general class of estimators for the
overall mean, referred to as generalized weighted mean, is suggested. This class contains the two
aforementioned estimators as special cases. The choice of the mean estimator is important for the



commonly used analysis of variance estimator to estimate the between-source covariance matrix,
which is another parameter to be estimated in the two-level model [12].

In Section 2 the likelihood ratio approach in the setting of a two-level model is described,
yielding an explicit expression for the likelihood ratio in terms of the model parameters. Section 3
covers the explanation of the estimators and their relative efficiencies in terms of (partly) unknown
parameters. In Section 4 a comparison of the estimation techniques is given through a simulation
study and in Section 5 the estimators are applied to real XTC data. In this paper the results are
given for the multivariate case. The results for the univariate case are obtained by replacing the
(traces of the) covariance matrices with the corresponding variances.

2 Likelihood ratio approach

In forensic comparison problems it is investigated whether a control item (e.g. XTC tablets from
consignment C7) and a recovered item (e.g. XTC tablets from consignment Cs) originate from the
same unknown source!. Very generally stated, a prosecutor’s hypothesis (H,,) and a hypothesis of
the defence (H;) may be as follows:

H, : The control and recovered item originate from the same source.
H;: The control and recovered item originate from different sources.

Comparison of the control and recovered item given the two hypotheses involves evidence E. This
evidence concerns certain characteristics or features of the two items. The likelihood ratio approach
refers to a well-known probabilistic framework based on Bayes’ rule to evaluate the strength of the
evidence in such forensic comparison problems. In this approach, the likelihood ratio is the ratio
of the probability of evidence E given the two hypotheses H,, and H:

P(E| Hy)
LR = —— . 1
P(E| Ha) .
This likelihood ratio expresses how much more likely it is to find the evidence under the prosecutor’s
hypothesis than under the hypothesis of the defence. Therefore, the likelihood ratio can be seen
as a measure to quantify the strength of evidence.

2.1 Model

Various types of models exist to compute the likelihood ratio in equation (1). In this paper, the
focus will be on a feature-based two-level random effects model using assumptions of normality
which is applicable to continuous data [2, 6].

Consider the situation that several continuous features of the control and recovered item are
measured by forensic experts, e.g. the diameter, thickness and weight of the XTC tablets in
consignment C7 and C3. Let k denote the number of features and let n; be the number of
measurements of these features on the control item, e.g. the number of tablets that is measured
in consignment Cy. The composed continuous random vector Y; represents the n; measurement
vectors of the features on the control item,

Yiia Yin 1

Y11,2 Y1n1,2
Y1:(Y11,...,Y1n1): . R, .

Yiik Yin, k

n the context of [8], this problem is known as a common source problem. The model corresponds to the
situation where the sources are assumed to be random realizations from a probability distribution. For more details
about the difference between common and specific source problems, see [9].



This vector can be referred to as control data. The control data will be compared to the recovered
data Y, i.e. the composed random vector which represents the no measurements of the features
on the recovered item. Thus, the composed random vectors Y; = (Yy5,1 < j < my),l = 1,2,
represent for example the diameters, thicknesses and weights of the tablets from consignments Cy
and Cs. To compare the control and recovered item, the means of the control and recovered data
can be used as the evidence, i.e.

E= (?17?2)

where

ng

— 1
lenleYU forl=1,2
j=1

denotes the mean over the n; measurements.

The data are modelled using a (two-level) random effects model under the assumption of
normality [2, 6]. The use of such a two-level model is appropriate, because the data are organized
at more than one level: the measurements (first level) are nested within the items (second level),
such as the control and recovered item. The variation between the n; measurements within the
same item is known as the within-source variation. The variation between the items is known as
the between-source variation. It is assumed that both the within- and between-source variation
are multivariate normally distributed. This means that within a source, the control and recovered
data are independent and normally distributed around their group means 6; and 05, i.e.

?l |01N./\/k (al,nflz) fori=1,2

and the between-source variation is modelled by independent normally distributed random vari-
ables

0, ~ Ni(p, T) for il =1,2.

2.2 Likelihood ratio

In the literature, explicit likelihood ratio formulas under the normality assumptions in the two-level
model are derived [1, 6, 15]. In this paper we will use the following likelihood ratio of the observed
evidence E = (y4,y5) [4]:

exp |5 ((F2— )" U (T — 1) — (F2 — 1)UL (72 — 11,) (2)

LR(Y,¥2lp) =

where

Uy=T+n,'%,

U,=T, +n;'%,

w, =T(T+n ') 'y, + 0 ' 2(T+n ') 1,
T,=T-T(T+n;'Z)"'T.

The explicit likelihood ratio formulas depend on the unknown overall mean p, the between-source
covariance matrix T and the within-source covariance matrix 3 of the described two-level model.
Hence, in the Likelihood Paradigm, estimates of these parameters are required to estimate the
likelihood ratio. In Section 3, estimators for the overall mean p are described. Estimators for
the covariance matrices T and X are for example the multivariate analysis of variance estimators
[12, 13]. Next to the computation of the likelihood ratio, the choice of the mean estimator f
is important for the analysis of variance estimator of the between-source covariance matrix T,
because this quantity depends on the mean g [12]. As an alternative to these approaches, maximum



likelihood estimators can be used [13]. However, in the two-level normal-normal setup no explicit
formulas exist for these estimators. Therefore, iterative methods are required [12]. Another option
is to use a full-Bayesian approach with priors assigned to all parameters [3, 5, 14]. In this paper,
we will focus on the non-Bayesian approach with ¥ and T fixed, and we will compare several
estimators for u.

2.3 Background data

To estimate the parameters of the two-level model, background data that represent the population
are required. The background data consist of measurements of the continuous features on a
random sample of m items or groups, which represent the population. In each of the m groups, n;
(1 =1,...,m) measurements are taken. The background data are denoted as {Z;; | 1 <i <m,1 <
J < mi}, where Z;; represents the vector of measured features within group i of measurement j.
The background data are modelled by the extension of the two-level model described in Section
2.2 [1],

iid

Zij | 0; ~ Ni(0:,%), 1<j<mn,

0, " Ni(p, T), 1<i<m.

Under these assumptions, the background data are in fact modelled by a random effects model
[13], i.e.

Zij:“+ai+€ij fOI‘lgiSm, lgjgn“
with p the overall mean,

az%iNk(OkaT)v 1<i<m,

the random group effect and, independent of the a;’s,
eiji':l\("iNk(OkaE)a 1§]§TLZ,

the random noise vectors or within-source variation.

3 Estimating the overall mean

First, the weighted mean and the unweighted mean are discussed as estimators for the overall
mean . In Section 3.2 it is shown that what is the best estimator (the estimator with smallest
variance) depends on the ratio of the traces of the within- and between-source covariance matrices.
To derive this, a multivariate generalization of variance is given in Section 3.1. In Section 3.3 a
generalization of the weighted and unweighted mean estimators is suggested, which is referred to
as the generalized weighted mean. The weights of this estimator can be chosen such that they
minimize the variance of the generalized weighted mean. These optimal weights lead to what we
will call a “toy estimator”. We use the term “toy estimator”, because the optimal weights depend
on the unknown within- and between-source covariance matrices 3 and T. Hence, in practice only
an estimate of the optimal weights can be obtained and the resulting estimator will be referred to
as the optimal “plug-in” generalized weighted mean estimator.

3.1 Multivariate generalization of variance

A natural choice for the multivariate concept of variance for unbiased estimators is to consider the
expected value of the squared Euclidean distance between the estimator and the true parameter
of interest, i.e.

Var(jt) = B [||s — ul?]



Note that we will prefer the unbiased estimator with minimal expected distance to the true pa-
rameter. For unbiased estimators it follows that

Var(fa) = E [|lin — Bl|P’] = B [(i — Bl@)" (i — E[a)]

k k
=E = Z\/ar(ﬂi) = tr(X),

> (i -

i=1

where X denotes the covariance matrix of fi. Any further mention of variance will refer to this
definition.

3.2 Weighted versus unweighted mean

The group means of the background data are defined as the average of the observations Z;; in each
group,

_ 1 &
:;ZZU, 1<i<m, (3)
i

such that Z; ~ Ny (s, T+n;12). These group means are used to approximate 8;. T'wo estimators
for the overall mean p are the weighted mean and the unweighted mean. The weighted mean is
the average over all observations Z;; in the background data [13],

n;

ﬂUJ:%ZmZ‘ NZZZ“’ (4)
i=1

=1 j=1

where N is the total number of observations, i.e. N = ZZ 1 M. The weighted mean is unbiased,

since
mo n; m  n; m

ZZE i) ZZE[NﬂLaHrEij]:%ZZiu:M

i=1 j=1 i=1 j=1 i=1 j=1

The variance of the weighted mean is equal to
- Lt 2
Var(ji, Z )

see Appendix A.1. The unweighted mean is the mean of the group means [12],

. 1 =
The unweighted mean is also unbiased, since
1 & 1 &
D LI ARE SR
m m 4
and its variance is equal to

Var(,) = U PO 5L

m

see Appendix A.1.
First note that if the data are balanced, i.e. n; = n for all i = 1,...,m, the weighted and
unweighted mean are exactly the same. For unbalanced data where the number of measurements



differs per group, there is a dispute whether to use the weighted mean or the unweighted mean
[1, 12]. The weighted mean fits naturally with a designed experiment or other reasons where the
unequal number of measurements reflects the composition of the population or the importance of
the groups. In that case it is important that groups with more measurements have more weight
in the estimation of the overall mean, which is an argument in favor of the weighted mean. In
cases where the number of measurements is more or less randomly chosen or determined by factors
independent of the population composition (e.g. sampling costs) the number of measurements is
not important. It is then beneficial that groups have equal importance, despite the number of
observations, which is an argument in favor of the unweighted mean. In fact, below it is shown
that the best choice between these estimators depends on the situation.

Since both estimators are unbiased, it will be examined which estimator has smallest variance.
Hence, consider the efficiency of fi,, relative to f,, [10]:

Var( tr(T) mon2 4 tr(X%)
sy ) = roe) N X )
Hu m + m?2 Zi:l n;
Multiplying the numerator and denominator in equation (6) with the term m2?N? and setting
= i:gg results in

m?> " n? +m*Nr
mN2 +rN2Y" LT

i=1 n;

(7)

eﬂ‘(p’u’ﬂw) =

Using Jensen’s inequality it can be shown that the efficiency can have larger and smaller values
than one, see Appendix A.2. Therefore, one cannot be conclusive about which estimator has
smallest variance. From Appendix A.2, it follows that

2ym 2 2
m?>." n —mN .
N2y oL om2N

i=1 n;

eff(fu,, r,,) >1 Mt r< (8)

Note that both the numerator and the denominator of ¢ are positive because of inequalities (17)

and (18) (see Appendix A.2), hence the constant c is always positive. Therefore,
Var(ft,,) > Var(p,) if tr(X2) < c-tr(T), )
Var(f,,) < Var(f,,) if tr(X) > c¢-tr(T).

From the inequalities in (9) it follows that the best choice of the estimator depends on two factors.
The first is the ratio between the trace of the within-source covariance matrix 3 and the trace of
the between-source covariance matrix T. For example, if the trace of the within-source covariance
matrix ¥ is small, i.e. Z; ~ 0;, the unweighted mean virtually equals the maximum likelihood
estimator based on the (unobservable) 6;’s and we would prefer the unweighted mean. This
example corresponds to the first inequality in expression (9). Since the parameters X and T
are unknown, this factor relies on prior knowledge or on experience of the forensic expert. The
second factor that affects the choice between the weighted and unweighted mean is the value of the
constant ¢, which depends on the number of groups m and the number of measurements within
each group n;. The following lemma gives more insight in the possible values of the constant c.

Lemma 3.1. The constant
- m? Y n? —mN?
CONZYT L meN

1=1 n;

C

1 always greater than or equal to 1.

The proof of this lemma can be found in Appendix A.3. This lemma illustrates that when
tr(X) < tr(T) the unweighted mean will always have a smaller variance than the weighted mean.



In many forensic comparison problems it is realistic to assume that within-source variation is
smaller than between-source variation. For instance, in XTC comparison problems this is due to
the fact that the errors that cause the within-group variation (e.g. measurement errors, production
errors, inhomogeneity within a batch) are often smaller than the between-group variation (mainly
based on the preference of the producers). Consequently, in many XTC comparison problems it
can be assumed that the trace of the within-source covariance matrix X is smaller than the trace
of the between-source covariance matrix T, i.e. tr(X) < tr(T). Since ¢ > 1 always holds, the
unweighted mean should in these situations be preferred over the weighted mean.

3.3 Generalized weighted mean

This section suggests a more general estimator for the mean compared to the weighted and un-
weighted mean described in Section 3.2. This general estimator will be referred to as the generalized
weighted mean?. Define the generalized weighted mean as [10]

0= ZWiZi where W; is a k x k matrix such that ZWl =1,. (10)
i=1 i=1

Here, I, denotes the k x k-dimensional identity matrix. The weighted and unweighted mean
are special cases of the generalized weighted mean given in equation (10). It can be seen that
the weighted mean fi,, is the generalized weighted mean with weight matrices W; = %Iy for
1 < i < m. The unweighted mean f, is the generalized weighted mean with weight matrices
Wi:%Ik for 1 <i<m.

Since the weight matrices Wy, ..., W,, in equation (10) add up to the identity matrix, it
follows that the generalized weighted mean is unbiased, i.e.

E(p) =Y WiE(Z) =) Wi |p=p.
i=1 i=1
The covariance matrix of 1 is equal to
i=1 i=1

so that its variance is given by
m
Var(fe) = > tr (Wi(T +n; 'S)W/ ).
i=1

Since the variance depends on the choice of the weight matrices W1, ..., W,,, the question arises
how to choose these weights to minimize Var(fi) subject to the constraint Y ;" W, = I.3

2In the literature this estimator is called the weighted mean. However, in forensic literature the estimator in
equation (4) is called the weighted mean. Therefore, we will refer to this estimator as generalized weighted mean.
31f only diagonal matrices would be considered, a similar analysis shows that the matrix with weights w; =

(wi1, . .-, wix)T on the diagonal that minimizes Var(f) subject to the constraint >, wi =1 is found from
. —1
1 1
w; = g - — - —— 1<i<m,
= diag(T +n; %) diag(T +n; ~X)

where all vector products and divisions are elementwise. Choosing the diagonal matrix with these weights results
in a better mean estimator in terms of variance than fi,, and f,,, but it will not be as good as fu,, which is the
optimal mean estimator.



Lemma 3.2. The weights W1, ..., W, that minimize Var(f1) subject to the constraint’y .~ W; =
I are given by

-1

Wi= (> (T+n;'x)™" (T +n;ts)~! (12)
j=1

where i =1,...,m.

The proof of this lemma is given in Appendix A.4. This lemma shows that the weights in
equation (12) minimize the variance of the generalized weighted mean. Hence, these optimal
weights lead to the following “toy estimator”:

fropt = (i(ﬂnﬂﬁ)‘l) (i(TMJE)‘IZi)- (13)

i=1 =1

Since the weights in equation (12) yield minimum variance for fi we can thus conclude that, if the
parameters ¥ and T are known, fi,, is the best of these three estimators.

However, in practice this result is not immediately useful because the optimal weights depend
on the unknown parameters X and T. If estimated values for these parameters are substituted in
the optimal weights, this will influence the variance of the toy estimator in equation (13) and the
resulting estimator will be biased. For example, the multivariate analysis of variance estimators
[12] for ¥ and T could be used, which are given by

. 1 m. n; B B ) . -
= N - Z Z(zij —7;)(zi; — %) where z; = — Zziﬂ"

S = ni
~ MSQ _ 2 ) WL )
T:betvv% Whefefﬂ_,rn_l<N_ZzZV1nz>, (14)

MS? iween = 1 Z ni(z;. —7)(Zi. —2)" and Z = N Z Z Zij.
i=1

i=1 j=1

The performance of the plug-in estimator fi,,, based on these estimates for ¥ and T will be
further evaluated in the following sections. Introducing the toy estimator gives more theoretical
insight in the various estimators for the overall mean p. In the results of the simulation study in
Section 4 this will be further explored.

4 Simulation study

In this section the mean estimators of Section 3 are compared in a simulation study. In Section 4.1
the performance of the weighted and unweighted mean estimators is compared using Monte Carlo
simulation. In Section 4.2, this comparison is extended with the optimal generalized weighted
mean estimator. Since this is a toy estimator and cannot be computed in practice, the optimal
generalized weighted mean with estimates for the within- and between-source covariance matrices
will also be considered, which will be called the optimal “plug-in” generalized weighted mean
estimator. Finally, in Section 4.3 an artificial choice of parameters is used to show some examples
where the optimal generalized weighted mean outperforms both the weighted and unweighted
mean.

4.1 Weighted versus unweighted mean

In expression (9) we have seen that the best choice between the weighted and unweighted mean
depends on the ratio of the traces of the within- and between-source covariance matrices ¥ and T.



However, the covariance matrices 3 and T are unknown. Hence, to use expression (9) in practice,
one should have prior knowledge about the ratio between ¢r(X) and ¢r(T). In many comparison
problems the trace of the within-source covariance matrix can be assumed to be smaller than the
trace of the between-source covariance matrix. Furthermore, in Lemma 3.1 it is shown that the
value of the constant ¢ will always be larger than one. Therefore, it is expected that in most cases
the unweighted mean has a smaller variance than the weighted mean.

Given this result, it is interesting to compare the performance of the weighted and the un-
weighted mean in estimating the true mean p. To this end, we perform two Monte Carlo sim-
ulations. In these simulations, the values for the number of groups m are set to m = 10 and
m = 1200, respectively, and the number of measurements in each group n;,1 < i < m, is drawn
randomly, where values 1 < n; < 20 are used. Given these values of n; and m, a background
data set is generated M times according to the model described in Section 2.3. To simulate the
background data set in both situations, the parameters p, 3 and T are fixed based on diameter
(in millimeters), thickness (in millimeters) and weight (in milligrams) observations in real XTC
tablet comparisons. These values are given by:

8.242 0.002013 0.0007271 0.01408
p=| 4528 |, ¥ = 0.0007271 0.03046  0.6133 |,
276.0 0.01408 0.6133 90.61

(15)
0.6026  0.06689 31.56

T = | 0.06689 0.6371 32.90
31.56 32.90 3562

The results of the two Monte Carlo simulations are given for each element of the three-
dimensional estimated mean vector and can be found in the box plots in Figure 1. From these
figures it can be seen that the estimated values of the two mean estimators are close. As can be
expected, if there are more observations in the background data (1200 groups), the estimates are
more accurate compared to the estimates using fewer observations (10 groups).

The mean squared error (MSE) [10] is chosen as a measure of performance for the estimators.
The MSE measures the average of the squared values of the errors, i.e. the Euclidean distance
between the estimate and the true value u:

E [l = pll?]-

Hence, a mean squared error of zero means that the estimator estimates the true mean p perfectly.
The estimators can be compared by using their MSEs, where the smallest MSE is preferred. For the
unbiased weighted and unweighted mean, the MSE equals the variance of the estimators. Hence,
minimizing the mean squared error is equivalent to minimizing the variance and the estimators
with the lowest MSE are thus the most efficient.

To compute the MSE based on the Monte Carlo simulation, for each simulation 4, with 1 < i <
M, the squared Euclidean distance between the estimate and the true value is computed. After M
simulations the average over these squared distances is taken as the (numerically approximated)
mean squared error. The resulting mean squared errors are given in Table 1.

From these MSE values it is clear that the performance of the estimators increases when the
number of groups m is higher. Since the MSEs of the unweighted mean are smaller than the MSEs
of the weighted mean, the unweighted mean should be preferred over the weighted mean. For
both simulations the constant ¢ can be computed and equals ¢ = 4.48 for 10 groups and ¢ = 3.43
for 1200 groups and with ¢r(32) = 90.6 and ¢r(T) = 3563 it can be seen that ¢r(X) < ¢ - tr(T).
Consequently, from expression (9) it follows that the variance of the unweighted mean is smaller
than the variance of the weighted mean.
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Figure 1: Box plots of estimated values from fi,,, ft,, fto,, and fi,,, for two Monte Carlo simulations
(M = 1000) with parameters given as in equation (15). The red dot indicates the true overall mean value.

m | MSE f1,, | MSE fi, | MSE 1oy, | MSE fiy,,
10 406 352 352 352
1200 | 3.93 2.96 2.96 2.96

Table 1: Mean squared errors of the estimated mean using the weighted mean fi,,, the unweighted mean
ft,, the toy estimator fi,,, and the plug-in estimator fi . for two Monte Carlo simulations (M = 1000)
with parameters as given in equation (15).

Since the values for the overall mean p and the covariance matrices ¥ and T are fixed, it is
possible to determine the true value of the likelihood ratio for this problem. Therefore, five mea-
surements for both the control and recovered data are generated, assuming that the prosecutor’s
hypothesis is true, i.e. that the control and recovered item originate from the same source. Using
equation (2) with the parameters given in equation (15), the true value of the likelihood ratio is
found. Keeping the covariance matrices 3 and T fixed, the likelihood ratios based on f,, and f,,
can also be calculated. The mean squared error for the likelihood ratio values is then computed

10



by
1 M 2
i Z [LR(prﬂN) - LR(ylva‘p’(i))]
i=1
for each Monte Carlo simulation ¢, with 1 < ¢ < M. The resulting mean squared errors can be
found in Table 2.

Clearly, the MSE values of the likelihood ratios reduce significantly when the number of groups
m is higher. Moreover, the performance of the unweighted mean is significantly better than the
performance of the weighted mean. Combining this observation with the fact that the unweighted
mean is more efficient than the weighted mean, the unweighted mean should in this situation be
preferred over the weighted mean.

m | MSE LR(y;,¥2lft,) | MSE LR(¥1,¥2lit,) | MSE LR(Y1, ¥alftop:) | MSE LR(Y1, ¥olfpiug)
10 3.97 - 106 2.61-106 2.60 - 106 2.61-106
1200 6.34 - 10° 4.99-103 4.96 - 10° 4.96 - 10°

Table 2: Mean squared errors of the estimated likelihood ratio using the weighted mean fi,,, the unweighted
mean fi,,, the toy estimator fi,,, and the plug-in estimator fi,,, for two Monte Carlo simulations (M =
1000) with parameters as given in equation (15). The true likelihood ratio is equal to 1.11 - 103.

4.2 Generalized weighted mean

In the Monte Carlo simulations in Section 4.1 the values for the covariance matrices ¥ and T are
fixed, see equation (15). Substituting these values into the toy estimator in equation (13), the toy
estimator yields the minimum variance estimator. It is therefore interesting to examine the differ-
ence between this estimator and the weighted and unweighted mean that can be used in practice
more easily. We will also consider the plug-in estimator based on the multivariate analysis of vari-
ance estimates for ¥ and T, given by (14). Note that the plug-in estimator is a biased estimator,
which motivates the use of the mean squared error to compare the mean estimators and not only
the variance. To compare the performance of the toy estimator and the plug-in estimator with
the performance of the weighted and unweighted mean, the simulations as described in Section 4.1
based on the same values of m and corresponding n;’s are used. The results of these Monte Carlo
simulations are given in Table 1 and 2 and Figure 1.

An interesting observation from Table 1 and 2 is that the optimal generalized weighted mean
has (approximately) the same mean squared errors as the unweighted mean in this simulation.
This can be explained by the small value for the parameter 3 in comparison to the value for T,
see equation (15). Consequently, it follows that T + n;lE ~ T. Hence,

tr(T)

1 & T
Cov (fu,, ft,) ~ s ZT = and therefore  Var(g,,) =
i=1

The weight matrices for the optimal generalized weighted mean are approximately equal to

—1
U 1
W, ~ (Z T—1> T ! = —1,
m
1=1

so that the variance of the optimal generalized weighted mean is approximately

. " 1 1 tr(T)
Var (I‘I‘Opt) ~ ;t'f’ <mIkTmIk> = T

11



Thus, if the within-source variation is small relative to the between-source variation it follows that

Var (ﬂu) ~ Var (["’opt) .

Hence, for such situations the unweighted mean is as good as the minimum variance estimator fi,.
Note that the plug-in estimator fi,,, also behaves similarly to the minimum variance estimator.

4.3 Artificial choice of parameters

For the covariance matrices ¥ and T from equation (15), we have seen that the within-source
variation X is very small so that T—}—n;l 3 ~ T and therefore the unweighted mean is approximately
as good as the minimum variance estimator fi,. It is interesting to consider some situations where
oy outperforms both the weighted and unweighted mean estimator. To this end, the following
artificial choice of parameters was made:

3 03 00 03 0.6 0.3 0.5
p=|5|, X=|00 01 -021|, T=]|03 04 02 |. (16)
4 03 —02 038 05 0.2 0.9

Again a Monte Carlo simulation study is performed for m = 1200 groups, as was described in
Section 4.1. The values of r and ¢ for the simulated data set are equal to 0.632 and 3.49 respectively,
so that the inequality tr(X) < ¢-tr(T) holds. The mean squared errors of both the mean estimates
and the likelihood ratio values are given in Table 3.

I'Al‘w ["u p‘opt ﬂplug
MSE [ 2.13-1073 | 1.76-1073 | 1.73-1073 | 1.73-1073
MSE LR(¥4,¥o|ft) | 4.54-1073 | 3.59-1073 | 3.56-103 | 3.56- 1073

Table 3: Mean squared errors of the estimated mean and likelihood ratio using the weighted mean f1,,, the
unweighted mean f,,, the toy estimator fi,,, and the plug-in estimator f,,, for a Monte Carlo simulation
(M = 1000) with parameters as given in equation (16) and m = 1200 groups. The true likelihood ratio is
equal to 2.47.

Indeed, the optimal generalized weighted mean performs better than the other overall mean
estimators, although the performance is comparable to that of the unweighted mean estimator and
the plug-in mean estimator.

Another interesting situation is when the inequality ¢r(X) < c¢-¢r(T) does not hold. Therefore,
the parameter ¥ is multiplied by 10 whereas the other parameters as well as the sampled n;’s
remain unchanged. Again a Monte Carlo simulation study is performed for m = 1200 groups, but
we now have r = 6.32 and ¢ = 3.49 so that ¢r(X) > c- tr(T). This means that the weighted mean
should perform better than the unweighted mean. Note that the values of r and ¢ do not influence
Fopy and that this is still the minimum variance unbiased estimator. The results of the simulation
study can be found in Table 4.

p’w Ijl‘u [l'opt ljl’plug
MSE fu 2.96-1073 | 3.31-1073 | 2.67-1073 | 2.67-1073
MSE LR(¥,¥olfr) | 1.65-1072 | 1.71-1072 | 1.45-1072 | 1.45-1072

Table 4: Mean squared errors of the estimated mean and likelihood ratio using the weighted mean f,,, the
unweighted mean f,,, the toy estimator fi,,, and the plug-in estimator f,,, for a Monte Carlo simulation
(M = 1000) with parameters as given in equation (16), where X is multiplied by 10, and m = 1200 groups.
The true likelihood ratio is equal to 4.58.
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As expected, the weighted mean now performs better than the unweighted mean, but the
optimal generalized weighted mean is still the best of all estimators. Again, the performance of
the toy estimator and the plug-in estimator is similar.

5 Estimating the overall mean of XTC data

In this section, the different estimators will be applied to real XTC data to illustrate the impact
of the choice of overall mean estimator. The XTC data come from the CHAMP (Collaborative
Harmonization of Methods for Profiling of Amphetamine Type Stimulants) project. Instead of
generating the control and recovered data Y; and Yo based on the parameters given in equation
(15), it is also possible to apply the three mean estimators to real XTC trace evidence. Since the
true mean p and the true likelihood ratio LR(¥,, ¥2|pt) are now unknown, we cannot say anything
about mean squared errors. Therefore, this application is purely meant to indicate the difference
in results when using the weighted, unweighted or optimal plug-in generalized weighted mean. The
latter will again be based on the multivariate analysis of variance estimates as given in equation
(14). In fact, these are the same estimates as used to obtain the parameters X and T in equation
(15) from the real XTC data.

The control data Y, now consists of 42 measurements of the diameter, thickness and weight
of tablets from consignment C7, and the recovered data Yo consists of 5 measurements on tablets
that also come from consignment Cj. This means that the prosecutor’s hypothesis is true and
likelihood ratio values larger than 1 are expected. It is assumed that the origin of consignment Cy
is unknown, i.e. it is not known which production process produced the tablets, so that indeed
the described two-level model applies to this situation. The background data consists of 186
consignments with two or more tablet measurements where it is not known whether there are links
between the consignments. For this data set, we have ¢ = 11.0 and r = tr(X%)/tr(T) = 0.0254, so
that the inequality tr(X) < ¢ ¢tr(T) holds. The following estimates for the overall mean p are
obtained:

8.242 8.240 8.240
b, = | 4.528 |, o, =1 4211 |, Pog = | 4212
276.0 260.0 260.1

Using the same estimates from equations (14) for 3 and T and the likelihood ratio formula from
equation (2), the likelihood ratio values can be calculated for each of the overall mean estimates:

LR(?DVQ‘["U}) = 14557 LR(?I’?Q'[I’U) = 20737 LR(yl’y2|ﬂplug) = 2072.

This shows that there is a significant difference in likelihood ratio values when using fi,, instead
of fi, or fi,,,. The analysis in the previous sections showed that, since tr(%) < ¢ - tr(T), both
i, and fi,,, outperform fi,,. Hence, it would be strongly discouraged to use the weighted mean
when reporting likelihood ratio values for this evidence set.

6 Conclusion

In this paper three estimators for the mean are presented, which can be used if the evidence is
modelled as a two-level model using assumptions of multivariate normality: the weighted mean,
the unweighted mean and a generalized weighted mean estimator. The choice of the estimator of
the overall mean is important for the estimation of the between-source covariance matrix and for
the calculation of the likelihood ratio. There is no consensus on which of these two estimators
to use when the data are unbalanced. In this paper a relation is found which can be used to
find the most efficient estimator and thus to decide whether the weighted or the unweighted mean
should be used. The unweighted mean is preferred over the weighted mean if tr(%) < ¢ - tr(T),
where the constant ¢ depends on the number of groups in the background data and the number of

13



measurements in each group. It is argued that in many forensic comparison problems the within-
source variation can be assumed to be smaller than the between-source variation. Moreover, it is
proven that the value of ¢ will never be smaller than one. Therefore, it is expected that in practice
the unweighted mean will often be preferred over the weighted mean. Of course, there might also
be contextual reasons to prefer one of the overall mean estimators over the other.

The weights of the generalized weighted mean are derived such that they minimize the variance
of this estimator. These optimal weights lead to a toy estimator, because they depend on the un-
known within- and between-source covariance matrices. If these parameters would be known, the
derived toy estimator has smaller (or equal) variance than the weighted and the unweighted mean.
Using the optimal weights with estimates for the within- and between-source covariance matrices
leads to a plug-in estimator. When comparing the multivariate mean estimators in a simulation
study where the unweighted mean should be preferred over the weighted mean, the unweighted
mean and plug-in estimator perform similarly to the toy estimator which yields minimum variance.
Using an artificial choice of parameters provides some examples where the toy estimator outper-
forms both the weighted and unweighted mean, regardless of the number of groups and number
of measurements in the background data. Applying the weighted mean, the unweighted mean and
the plug-in mean estimator to real data shows the impact that the choice of estimator has on the
value of evidence.

A  Appendix

A.1 The variance of [, and [,

The covariance matrix of the weighted mean f,, is found by setting W; = %1}, in equation (11)
so that

N T — p)
Cov(fty, fty) Zﬁl T—l—n*lE) = man—i—N
i=1 i=1
By linearity of the trace, we have
- tr Z
Var(in,) = T Dot +

Similarly, the covariance matrix of the unweighted mean f,, can be found by setting W, = %Ik
in equation (11) so that

1 1 T I &1
—I(T +n; E)—I,C:—Jr—2
m m m m i:lni

m
Cov(fu,, fr,,) Z

and linearity of the trace gives

tr(T) . tr(X) i 1

m m2 £~ n;
i=1

Var(f,,) =

A.2 The efficiency of [, relative to [,

To find the relation of the efficiency as given in expression (9), Jensen’s inequality can be used.
Consider the random variable U, uniformly distributed on nq,...,n,,, ordered integers > 1. By
Jensen’s inequality it follows that

1 1 1 1 1 m
m;ni:E{U}ZE[U]:lzzm:N' ()
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Here is used that the function ¢(z) = % is convex for x > 0, which is sufficient since only positive

values are considered. Applying Jensen’s inequality to the function ¢(z) = 22 it follows that

%Zn? =E[U*] = (E[U)* = (;Zn> = % (18)

=1

Moreover, from inequality (18) it follows that

which refers to the first terms in the numerator and denominator of equation (6). On the other
hand, from inequality (17) it follows that
m
tr(X) 1 >
n

i=1 "

tr(%)
N )

m2
which refers to the second terms in the denominator and numerator of equation (6).

A.3 Proof of Lemma 3.1

Multiplying both the numerator and the denominator by # and using N = """ | n;, the expres-
sion for ¢ can be re-written to

2
A3 n?— (R Y )
- .
(L orn)’ (EEm ) - & 2

To simplify notation a bit, consider the random variable U as defined in Appendix A.2. Then we
can write

CcC =

1 _ (EUNEU~]] - E[U]
Var(U) '

Consider the convex function ¢ on [1,n,,] defined by
dy) =y~

Since ¢ is a convex function, the tangent lines to ¢ are below the graph of ¢. The idea of the proof
is to find a parabola that can be added to the tangent lines so that it will always be above the
graph of ¢, see Figure 2. It follows that for fixed u € [1,n,,] we have for any y € [1,n,,]

(y—w?

Bly) < 0lw) + ¢/ (w) y — ) + (19)
Indeed,
1 1 1 9
&S E—ﬁ(y—UH-ﬁ(y—u) ;
which can be re-written to )
(yfl)gufy) >0
usy

and holds as long as u > 1 and y > 1.
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Figure 2: Illustration of equation (19) for v = 5.

Choosing u = E[U] > 1 and substituting the random variable U > 1 for y results in
1 1 1

1 2
S o i A o A
Now taking expectations, we get
E[U7!] < ﬁ + ﬁV&r(U).

Hence,
(E[U])*E[U]"" ~ E[U] < Var(V),

which implies that ¢™' < 1, i.e. ¢ > 1.

A.4 Proof of Lemma 3.2

To minimize Var(ft) subject to the constraint Wy + --- + W,,, = I a k?-dimensional Lagrange

multiplier A = (A11, A12, ..., Akk) is introduced such that the Lagrange function is equal to:
k
E}\(Wla ... 7W7n7 )‘lla )\127 sy )‘kk) = f(Wla ... 7W7n) - Z Z )\jlgjl(wly e 7W7n>7
j=11=1
where

FOW1, . W) =) tr (Wi(T +n; ' S)W])
i=1

and

gjl(Wla"~7Wm): |:sz]:k:| .
i=1 jl



Le. gi(W1,...,Wy,) is equal to the matrix element with index ji. Let

9 _0 ... 0
6101‘,11 awi,IZ Ow; 1k
_90 0 9
0 Ow; 21 Ow; 22 ow; 2k
oW,
9 4] L 2]
Ow; k1 Ow; k2 Ow; kk

denote the derivative with respect to the matrix W;. Then we have

% D tr (Wi(T +n; ' S)WT) :agv tr (Wi(T +n; 'S)W) =2W(T +n; '%)
i \j=1 i

o tr(XAXT)

— T
X =X(A+ A") [7]. Clearly,

since (T +n; '%) is symmetric and

0
—gi(Wq,.... W) =1
awi,jlgjl( 1 ’ )

and zero for all other indices. Therefore, it follows that

>\11 )\12 e )\lk

Aor Aoz o Agg
aAzzvvi(Tﬂz;lz)— . o =2W(T+n'S) - A
oW, : S

Al Ar2 o Ak

and the Lagrange function will be minimized over R¥*¥. Setting the derivative equal to the k x k
zero matrix results in

1
WiziA(TJrn;lz)*l, 1<i<m.

Now using the constraint > ", W; = I gives

1
> SA(T + n7ie) Tt =1,

=1

Hence,

1 i o

_ —1 —1

2A<;(T+ni ) ) .

Thus,
—1
Wi=|) (T+n's)" | (T4+n'®)"", 1<i<m
j=1

which proves the lemma.
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