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Abstract

The Pearson’s X statistic and the likelihood ratio statistic G are most frequently used for
testing independence or homogeneity, in two-way contingency table. These indexes are mem-
bers of a continuous family of Power Divergence (PD) statistics, but they perform badly in
studying the association between ordinal categorical variables. Taguchi’s and Nair’s statistics
have been introduced in the literature as simple alternatives to Pearson’s index for contin-
gency tables with ordered categorical variables. It’s possible to show, using a parameter,
how to link Taguchi’s and Nair’s statistics obtaining a new class called Weighted Cumulative
Chi-Squared (WCCS-type tests). Therefore, the main aim of this paper is to introduce a new
divergence family based on cumulative frequencies called Weighted Cumulative Power Diver-
gence. Moreover, an extension of Cumulative Correspondence Analysis based on WCCS and
further properties are shown.

Keywords Power divergence family - Cumulative index - Contingency table - Generalized
singular value decomposition - Correspondence analysis

1 Introduction

The Pearson’s X? statistic and the likelihood ratio statistic G are most frequently used for
testing independence or homogeneity, in two-way contingency table, in many research areas
(Cressie and Read 1989). These indexes are members of a continuous family of Power Diver-
gence (PD) statistics defined by Cressie and Read (1984). It’s important to note that the PD
family does not perform well when the rows/columns of the table are ordered, as reported in
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Agresti (2007) and Barlow et al. (1972). This is partially due to the low power for ordered
alternatives to the null hypothesis. In Barlow et al. (1972) authors discuss several exact and
approximate likelihood ratio procedures for testing in these situations. Unfortunately, the
distribution theory underlying these procedures can be complex. To address this problem,
the class of tests called Cumulative Chi-Squared-type (CCS-type; Taguchi 1966, 1974; Nair
1987) may be considered. These CCS-type tests take into account the presence of an ordi-
nal categorical variable considering the cumulative frequency of the cells in the contingency
table. Moreover, CCS-type statistic is more suitable for studying situations where the number
of categories within a variable is greater than or equal to 5 (Hirotsu 1990) (such as clinical
trials). Further properties of this index are investigated in detail in Takeuchi and Hirotsu
(1982), Nair (1986) and Hirotsu (1986); these CCS-type test can be obtained, in particular
case, as sum (or weighted sum) of PD. Concerning to the Correspondence Analysis (CA)
(Horst 1935; Fisher 1940), many authors (Beh 2001; D’ Ambra et al. 2005; Sarnacchiaro
and D’Ambra 2007; Lombardo et al. 2011) have proposed methods for analyzing a two-
way contingency table preserving the information present in an ordinal variable using the
orthogonal polynomials by means of the recurrence formula of Emerson (Emerson 1968)
obtaining a Hybrid Decomposition (HD) or Bivariate Moment Decomposition (BMD), or by
means of cumulative analysis: Cumulative Correspondence Analysis (CCS) (Beh et al. 2007,
2011; Sarnacchiaro 2011; D’Ambra et al. 2011; D’ Ambra and Amenta 2011) and Doubly
Cumulative Correspondence Analysis (DCCA)(D’Ambra et al. 2014; Camminatiello et al.
2021). The purpose of this work is to relate CCS type tests using a f parameter in order to
obtain a new class called Weighted Cumulative Chi-Squared (WCCS) and to further extend
this class to the PD family by obtaining a new index called Weighted Cumulative Power
Divergence (WCPD). Moreover, for one particular family and after choosing particular 8
values, a variant of weighted CA based on cumulative frequencies called Weighted Cumula-
tive Correspondence Analysis (hereafter WCCA) and its properties, by means of Generalized
Singular Value Decomposition (GSVD), are shown. The subsequent contents of this article
are organized as shown in the following. The used notation is defined in Sect. 2, whilst the
WCPD-type index is introduced in Sect. 3. In Sect. 4 the extension of CA using the WCCS-
type statistic is shown. Moreover, an additional property of this extension is introduced in
Sect. 5. In Sect. 6 the confidence circle of the CA extension described in Sect. 4, is shown.
In Sect. 7 our approach is illustrated by means of two empirical studies about the satisfac-
tion with university curriculum counselor service and the C O; light-duty vehicle evaluation
relating to different type approval. Some final remarks on this approach are highlights in the
final section.

2 Notation

Assume that X and Y be categorical variables withi = 1,...,Tand j =1, ..., J categories,
respectively, and denote (X1, Y1), ..., (X,, ¥,) arandom sample of the random vector (X, Y)
where n is the fixed and known total number of observations. Also pose that N;; be the
random variable which counts the number of observations that fall into the cross-category
i x j, while N;, and N, ; represent the counts for the categories i and j, respectively. Under
a multinomial model with an ordinal variable, let N = (n;;) of size I x J. The column
variable could be assumed to be ordinal with increasing scores, without loosing generality.
Moreover, we can indicate p;; the proportion of observations that fall in the i-th row and
j-thcolumn (j =1, ..., J) of the table and the generic element of matrix P. Consequently,
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we denote D; and D as the diagonal matrices of the row and column marginal proportions
Die and p,j, respectively, where p;o = Z/J':I pij and pe; = Zi[:] pij. Fs represents the
cumulative total of Y evaluated in s, thatis Fy(s) = Pr(Y <s) = Z‘;zl Pej = Ps. Finally,
letCis = ij  Njjand Cs = Z;‘:l N, be the cumulative count and the cumulative column
total up to the s-th column category, respectively, where s = 1, ..., J — 1.

3 Weighted cumulative power divergence family

Taguchi’s statistic (Taguchi 1966, 1974) is a simple alternative to Pearson’s test to measure
the association between categorical variables in the case of one of them possesses ordered
categories. However, the Pearson’s statistic does not take into account the structure of ordered
categorical variables (Agresti 2007). To deal with this issue, Taguchi (1966, 1974) developed
a statistic that takes into consideration the structure of an ordered categorical variable. To
assess the association between the nominal and ordered column variables, Taguchi (1966,
1974) proposed the following statistic

J-1 | I C. 2
Tp=Y —— ) Nio| = —d,
¢ Sgd&a—ds) 1 ’<Ni. )

i=

with 0 < Tg < n(J — 1) and dg = Cy/n is the cumulative column proportion up to s-th
column. Moreover, in Takeuchi and Hirotsu (1982) and Nair (1986) the authors explain that
the Tg statistic is linked to the Pearson chi-squared statistic T = ZS]:_II X2 where X2 is
Pearson’s chi-squared for the / x 2 contingency tables obtained by aggregating the first s
column categories and the remaining categories (s + 1) to J, respectively. For this reason,
the Taguchi’s statistic T is called the Cumulative Chi-Squared (CCS) statistic. It’s possible
to define the class of WCCS-type tests (Weighted Cumulative Chi-Squared) considering a
given set of weights wg > 0

J-1 1 C: 2
Twvces = 3w Y N (52 - d.y)
s=1 i=1 te

In Nair (1986) this class is called CCS-type tests. The choice of different weighting
schemes defines the members of this class. Possible choices for w; could be obtained assign-
ing constant weights to each term (i.e. wy = 1/J) or assume it proportional to the inverse of
the conditional expectation of the s-th term under the null hypothesis of independence (i.e.
ws = [ds(1 —d)]™). Itis evident that Tecs subsumes Tk as special case. Moreover, author
in Nair (1986) illustrates that Tccs with wy = 1/J defined as

&l Ciy 2
Ty = ZjZN“(Ni. _ds>

s=1 i=1 !

has good power against ordered alternatives with 0 < Ty < % ZSJ;ll ds (1 — dy). Moreover,
it’s possibile to generalize the Twccs using the parameter 8 € N, in the following manner

®) - Ci ?
s
Tyces = Z wf Z Ni'(Ni - ds)
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Here wf = [mw and —oo < B < +o00, with reasonable values of g € [—3; 3].
In particular we have Tév_gés < T‘f‘?)ccs = JTy < TV(V%CS = Tccs = T < T‘f‘f’écs.
It’s possible to explain the link between Tv(féc s and Pearson’s chi-squared for the I x 2
contingency tables obtained by aggregating the first s column categories and the remaining

categories (s 4+ 1) to J as in the following formula

J—1 J—1
Tites = Y whd,(1—d)x? =Y hPx? (1)
s=1

s=1

where h{?) = wPd,(1 — dy) = [dy(1 — d;)]1=P). The authors have been shown in D’ Ambra
etal. (2018) that Tk, is like Leti’s unlikability coefficient (Leti 1983) D=2n Z!;ll wg Fy(1—
Fy). In the previous equation, the cumulative total of ¥ (Fj) is written as a weighted sum of
the cumulative distributions of the conditional variable (Y|X = i) evaluated in s

N
Foi=Pr(Y <s|lX=i)=)_
j=1

ﬂ _ Pis
Die Die

where

1 1
Fs=ps = Zpis = ZPioFs\i
i=1 i=1

is the weighted mean of the Fy);. Indeed, D/2 can be partitioned in a sum of two orthogonal
components according to the well-known principle of between and within group variance
(D’ Ambra et al. 2018). This result can be extended also to our case, in particular:

DB Il
——=n > wfF(-F)
s=1
1 1

J—1 J—1
=nY pie y WFi(l=Fy)+nY_ pie Y wl(Fy — F)?
i=1 s=1 i=1 s=1

) ®)
DW DB

(B)
> _ Twees
B) l”j(/s)/z

It’s easy to show that when 8 = 0 we have
JTn _ Ty
nYT ds(l=dy) 53000 ds(1 = dy)

2 _
R =
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while if 8 = 1 we have
RZ. = _Te
D= @ -1

It’s possible to note that the R(zﬂ) can be seen as a weighted mean of qbsz =X Sz /n. Indeed

(B) J-1,B) 2 J-I1
R(zﬂ) _ Tyees  Dosmi hs @5 Zw(ﬁ)¢2
A - J—1,6) sors
D#) /2 D osm1 hs s=1

#)
with w§ﬂ ) = W and Z!;ll w§ﬁ ) — 1. For this reason min[qﬁf] < R(zﬂ) < max[q)sz]

where equalitiessﬁlold in case of non-association or perfect dependence. Following the Power
Divergence Family (PD) approach proposed by Cressie and Read (1989), the formula (1)
could be extended by introducing the parameter A, with A € N. In this way we could
define a new family of cumulative indices called Weighted Cumulative Divergence of Power
(WCPD):

J—1 1 (14+2) _ A o () gA
T(A;ﬁ) _ 2n {[Zhgﬁ) Z Pis (I —ds)* + (pie — pis) ds i| - 1}
i=1

WEPD ™ 3 (h + 1) phdi(l —dy)*

s=1
J—1
A
= Y AP
s=1
@A) : : (1;8) 0:8) -
where 3, is the PD family for s sub-table with Ty, 5, and Ty, 2 p f, defined by continuity.
It’s easy to demonstrate that when A = 1

(L:g)  _ ()
Tywepp = Twees

This new family includes for A = 1 the weighted sum of Pearson’s Xf (Tv(fc)c g), for & =

—2 the weighted sum of Neyman’s called Weighted Cumulative Neyman’s statistic ( Tv(f g N =

SJ;II ws(ﬁ 'X f), for A = —1 the weighted sum of Likelihood Ratio Modified called Weighted
Cumulative Likelihood Ratio Modified statistic (Tv(‘fié LRm = Z!Z_ll wfﬁ )G%), fora =—1/2
the weighted sum of Freeman-Tukey’s statistic called Weighted Cumulative Freeman-Tukey’s
statistic (Tv(fc) FT = ZSJ:_II w_gﬁ ) Tsz), for A = 0 the weighted sum of Likelihood Ratio called
Weighted Cumulative Likelihood Ratio statistic (T‘gﬂg C) LR = Z!:_ll w§’3 )Gf). Finally for

A = 2/3 the weighted sum of Cressie and Read solution called Weighted Cumulative Cressie

and Read statistic (Tv(fc)c R= ZSJ:_II w‘gﬂ )C RSZ) is defined. We note that for § = 1 we have
obtained, for different A values, the unweighted indices called Cumulative Power Divergence
(CPD)

J—1 J-1
A Al o~ o~
T = Tk = w1 = a3l = a0

s=1 s=1

4 Correspondence analysis based on T,Sfc)cs

In this section the variant of weighted CA based on cumulative frequencies C;s called
Weighted Cumulative Correspondence Analysis (hereafter WCCA) is shown. In this con-
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text we consider only value A = 1, since in this case we have a spectral decomposition of
the Tv(lfc)c - In other case, when the A # 1 the Generalize Singular Value Decomposition
(GSVD) cannot be used. The aim is to obtain a graphical representation in a reduced space of
the row and column categories. In fact, this new approach graphically determines the similar
cumulative categories C;; with respect to nominal ones, according to the choice of wf . We
denote it by the following formula

B® = D;'PX” (WF)? Q)

where W is diagonal square matrix of dimension [(J — 1) x (J — 1)] of general term wf

and X is a matrix of dimension [(J — 1) x J)] formed in this way:
X =L-[D{1;41))]

where L is a lower triangular matrix of dimension [(J — 1) x J)], and 1 is a vector of
ones of appropriate dimension and D = diag(d;). The Correspondence Analysis based on
cumulative frequencies provides the following:

GSVD[BPp, 1 = BP = UPAB VAT

where U® is the I x M matrix of left singular vectors (with M=rank[B(’3)]) such that
(UPITD,UP = I and VP is the (J — 1) x M matrix of right singular vectors such
that [VPTVP =1, and AP isa positive definite diagonal matrix of order M where the
(m, m)-th element )\,(f ) is the m-th singular vector of B. In particular, the total inertia can be
expressed in terms of B so that

T#) M 1 J-1
W;‘CS — Z[)\’l(’f)] trace{[B(ﬂ)] D B(ﬁ)} — Z Z p,.[b(ﬁ) 3)

m=1 i=1 s=1

To visually summarise the association between the row and the column categories, we
define the row and column principal coordinates by

F® —yu®A® 4)
and
GB — yBAB 3)

Here, F® and G are of size I x M and (J — 1) x M. The s-th row of matrix G
contains the coordinates of category y(1 : s) (see Table 1) in the M-dimensional space.
However, it is well known that the proximity evaluation between a row principal coordinate
and a column principal coordinate has been long questioned, because FA[GAT #* B#
(see (2)). Authors in Gabriel (1971) proposed a rescaling of (4) and (5) yielding a biplot
display. They obtained

F® —uy® [A(ﬂ)]ﬁ
and
G® — V(ﬁ)[A(ﬁ)]l—B

for0 < 6 < 1.InLombardo et al. (1996) authors referred to such plots as “column isometric”,
“symmetric” and “row isometric” factorisations, respectively. The “row isometric” plot (6 =
1) is then achieved by jointly plotting the row principal coordinates (4) and the column
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Table 1 Cross-classification of
493 students satisfaction with

university curriculum counselor @ D (I1D) aIv) Total
service and its use

Satisfaction level

Use 1 6 24 31 5 66
Use 24 5 42 49 5 101
Use 5-6 6 87 57 5 155
Use 7-8 11 73 44 7 135
Use 8+ 6 14 10 6 36

33 240 191 28 493

standard coordinates G%») = V) _ Similarly, the “column isometric” biplot is obtained by
using the row standard F® = U® and the column principal coordinates (5). In Nair (1986,
1987) it is pointed out that the Twccs statistic can be approximated using Satterthwaite’s
method (Satterthwaite 1946). Indeed, letting I'®bethe J—1)x (J—1) diagonal matrix

of the nonzero eigen values y(ﬂ) of matrix X” WAXD, then
GSVDX)ys,p, = X = ZP K12 [QH77
where [Z(ﬁ)]TWﬁZ(ﬂ) [QP1TD;Q® =Tand X" WX = [QBITTB Q). Thus, for
K® — D1 PQ®
T\ s = n x trace {D PXTW5XPTD2}
=n X trace {D%P[Q(ﬂ)]Tr(ﬂ)Q(ﬂ)PT }

=n X trace {K(ﬁ)r(ﬁ)[K(ﬁ)]T}

—n Z )/Y(ﬂ) Z[k(ﬁ)

In Nair (1986, 1987) authors evidence that, as n — oo the quantity n x ZII | [k(ﬁ)]2 is an

asymptotically (central) chi-squared distribution for s-th component with (/ — 1) d.f. under

the null hypothesis: n x Zilzl[k;’g)]2 ~ X(21—1)(S)' Consequently, as n — oo, the limiting

distribution of Tv(l?éc 5 1s then a linear combination of iid chi-squared random variables

B)
Tyecs _)Ho ZVA X(I ()

In Nair (1987) the author indicates that, by using Satterthwaite’s two-moment approxi-
mation (Satterthwaite 1946), this distribution can be approximated as
() 2
Typees ~ U = Dxge
with

(B)y2
1 L) 1
B — B — (B)
r (-1 ZJ 1 (ﬂ) veE rB) Zys
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For this reason, we can be defined the following statistical test

=(B) P
Tyeces ™ Xop

ith 7.%%) TWees  In particular the d f freed be written in thi :

w1 WCCS r(5>(1 1) npar cular (] egreeo recdom can be writien 1in 1S Way.

@ _ I=DU -1
oo UL Z DYV D
7B

U-DY eH?

(Zy: A_(}‘”)2
composed by I independent rows, it’s possible to measure which of them is statistically

significant. In particular:

with n® = > 1. Moreover, given TWﬁCCS and the contingency table

2
= (8) 1 Cis 2
Twees® =G - I)Zw N"(Nz. ds) o ©

Regards to WCPD, the degrees of freedom are invariant for different values of A (Cressie
and Read 1984, 1989). In this context the s-th components are a solution of the following
expression

J—1
A ~
T‘,(VC’?D Z ys(ﬁ);s(’\)(s) =0
s=1

with constraint ZJ L™ (s) = I, where I™ is the PD family calculated on the original
contingency table N. Thus, we can deﬁne the following statistic:

7 *:h)
FWMp) . WCPD x>
WCPD r(ﬂ)(l _ 1) I=-D( =1

)

In this context, one of the fundamental problem to solve is choosing an appropriate value
of B. A possible approach for defining the B choice is to draw a plot that shows the trend of

s (B .. 2 .
the statistic 7, and the critical value as a function of the B parameter.
WCPD X(I—;z/(j.;—l);l_a B p
The values of the B parameter will be the one that maximizes the difference between T‘E}C@ D
and X(zH IPRIR. In this way, the 8 value will be defined to obtain the statistic Tw CﬂP D

A
furthest from the hypothesis of independence.

5 Further properties

In this section, the proprieties of WCCA are showed. Let’s consider now the i-th row of (4).
Its generic value fl(,f ) is the principal coordinate of the i-th row along the m-th dimension of

the correspondence plot

£B = Oy

zm

@ Springer



Annals of Operations Research

and it is centred at the origin of the space Y . Therefore, the squared Euclidean distance of
the i-th row coordinate from the origin of the plot is

J—1 2
d2(i,0) = Zf(ﬂ) =Y wf Cis _ 4
s Nio

m=1 s=1

Note that Taguchi’s inertia can be expressed in terms of this distance so that

(B)
Twccs
E pied*(i, 0)

We can also obtain, a similar expression for the ordered column categories. To prove this
result, we examine the s-th row of (5). The coordinate of the s-th pair of cumulative categories
on the m-th principal dimension of the correspondence plot is given by

B) — (B (B)

gvm - Uvm m

Therefore, the squared Euclidean distance of the s-th column coordinate from the origin
of the plot is:

M 2
X
2 2 2
d*(s,0) = Y 1)1 = hPgd = n == @)
m=1
so that T‘%)CS inertia is
(ﬁ)
Zdz(s 0) = WCCS

Equation (7) points out that the squared Euclidean distance of the s-th cuamulated category

2
from the origin amounts to the weighted ¢s2 = % computed on the s-th contingency table
of size I x 2. This implies that

J—1 M

®

Tyecs=nY > 1847 (®)
s=1 m=1

Each X? is asymptotically a chi-squared random variable with (I — 1) df, under the null

hypothesis of independence. It can be proofed that it is possible to partition this T‘ffgc s

statistic (7) into orthogonal components, each of which is a chi-squared random variable
with degree of freedom equal to 1

[gsn ]
B Ho X
!

This result allows us to identify which are the significant cumulative categories by con-
structing confidence circles, for each cumulative category. If it includes the origin of the axes,
then it is not significant. In this way we will refer to the independence regions inside a circle
in a two-dimensional plot. It highlights the cumulative categories that haven’t a statistically
significant contribution to the association between the row and column variables at a pre-
defined o (confidence circle). The centre of this independence region is g, while the radii

@ Springer



Annals of Operations Research

length of the 100(1 — @)% confidence circle in a two-dimensional correspondence plot is
given by

B)
h
FB) — s Xa )

Here onl is the 1 — & percentile of a chi-squared distribution with two degrees of freedom
(Lebart et al. (1984); Beh and D’Ambra (2010)). The radii length g of the s-th cumu-
lated categories confidence circle is defined by (9). These circles provide a way to identify
which cumulative categories are consistent with the independence hypothesis and which
are not. Indeed, if the confidence circle 100(1 — «) includes the origin of the axes, the

cumulative s-th category is consistent with the independence hypothesis. Moreover, let

ggﬂ) = (gi’f), cee g‘gﬁ,}) and gﬁ,ﬁ) = (gs(?]), cee gs(fgn),,) be the vector of coordinates of the

cumulated categories s (first column of sub-table Ny), and s’ (first column of sub-table Ny/)
respectively, in the M-dimensional space. In this way, it is possible to calculate the similarity
between the cumulated categories s and s’ by computing Tucker’s congruence coefficient
Yy referred to as the cosine similarity (Tucker (1951); Abdi (2007))

(B)\T o(P)
® % — cos(6) (10)
l1gs 11 > [lgg ]

where 0 is the angle between g, and g,,. Here, v is the correlation of vectors g; and g, about
their origin (or "zero"), whereas Pearson’s correlation coefficient is based on the deviations
from their respective means. If ¥y is near to 1 (almost collinear), then the row profiles
of sub-tables Ny and Ny appear to be proportional whilst this characteristic is lost when
Vs 1s near to 0 (almost orthogonal vectors). When v is near to 1 or -1, then all of the
row profiles play the same (or inverse) role in explaining the cumulated categories s and s’.
Different roles are played when v, is near to 0. Instead, the row profiles appear inversely

proportional when 1 is near to -1. Moreover, it is important to point out that the Tucker’s
B)

oy 1s invariant for several values of .

congruence coefficient ¥

6 Confidence circles

In the typical CA, the confidence circles proposed by Lebart et al. (1984) are a useful tool
to check if a particular row category is significant. Generally, if the origin lies outside the
confidence circle for a particular category, then that category contributes to the dependency
between the row and column categories of the contingency table. If the origin lies within
the circle for a particular category, then that category does not contribute to the dependence
between the variables. These circles are similar to the regions that in Mardia et al. (1982)
authors derived for canonical variate analysis, while in Ringrose (1992, 1996) they also
explored their use for CA by means of bootstrap procedure. In classical Cumulative Cor-
respondence Analysis (CCA), based on decomposition of Taguchi’s index (Taguchi 1966,
1974), the confidence circles have been shown by D’ Ambra et al. (2021). This concept can
also be extended in WCCA. Suppose that a two-way contingency table consists of a row

(predictor) and column (response) variable that is asymmetrically structured. The f‘fvﬁgc s
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can be expressed in terms of the predictor coordinates such that

I
=(B) B2 2
Twées = (ﬁ)(l N Z Z Piel fiy 17~ X(p;zéf)—l)

i=1 m=1

For the i-th row coordinate

M
o B2 L2
r® (I —1) Zp“[fim 1 X% (11)
m=1 n
Equation (11) is equivalent to (6) defined in Sect. 4. Therefore, it results that

M ®
r'P (I —1)
Z Pio[fi(,ff)]2 7}((21 )
n 7B

m=1

When the variables of a bivariate table are considered symmetrically related, as in the case
of CA, the confidence circles approach is used to identify those categories that contribute
most to the hypothesis independence test (Lebart et al. 1984). These circles are similar to
those used in canonical analysis (Mardia et al. 1982). Another approach to calculate them
is based on a bootstrap procedure. In the case that the bivariate table concerns to ordinal
variables, it has been described how the radii of these circles are identical to those in Lebart
etal. (1984). The relationship between the i -th column coordinate for the two more important
components of a two-dimensional plot is

B -1
r
Pl iU+ pial FP ~ ————42

7))
At the « level of significance, this can be expressed as
B —
G pep U =D o
F+I X
f f Nio ,7(2/‘5) &

Therefore, the 1 —a confidence circle for the i -th column coordinate in the two-dimensional
plot has a radii length

r(ﬂ)(J—l)xXia

B n®
i Nie (12)

Note that it depends on the i -th marginal proportion classified into that category. Thus, for
a very small ranking in the i-th predictor category, the radii length will be relatively large.
Likewise, for a relatively broad ranking, the radii length will be relatively small.

7 Empirical studies

7.1 Empirical study 1—satisfaction with university curriculum counselor service
The Table 1 shows a contingency table between the satisfaction of university curriculum
counselor service and its use. The row variable, named Use, is the X categorical variables

(with I = 5) and it represents the use of university curriculum counselor service. It is on
ordinal scale with five categories: one time (Use 1), from 2 to 4 times (Use 2-4), 5 or 6 times
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Table 2 TC()}), p as sum of Power Divergence index of the sub-tables

s X2 G? T? G? CR; X2
=2 =1 A=-05 A= r=2/3 A=

1 7.767 7.608 7.713 7.959 8.549 8.982

2 9.846 9.756 9.733 9.719 9.719 9.727

3 6.638 7.002 7.439 8.106 9.485 10.459

T, 24252 24.369 24.886 25.784 27.753 29.168

WCCS (r=1)
Q44 -------- WCCR (A=2/3)
,,,,,,,,,,,,,,,, WCLR  (2=0)
,,,,,,,,,,, _ WCFT (A=-0.5)
7777777 WCLRm (A=-1)
77777777777 WCN  (A=-2)
< Critical value
©w
S R

[Beta]

Fig. 1 T‘f‘;‘:cﬂ ,3 p statistic and critical value for 1 — & = 0.95 in function of 8

(Use 5-6), 7 or 8 times (Use 7-8), more than 8 times (Use 8+). The column variable is the
Y categorical variables (with J = 4) an it defines the satisfaction of university curriculum
counselor service. The variable is on ordinal scale from 1 (dissatisfied) to 4 (extremely
satisfied). This dataset was examined also by Camminatiello et al. (2021).

Table 2 shows the TC()}z p indices for different A values. It is clear that the optimal subtable
that has the greatest contribution is (I: II) vs (III: IV) (s = 2) for each A, except for the last
index where the optimal subtable is (I: IIT) versus (IV) (s = 3). Moreover, the critical value
with 1 — «a = 0.95 and 4 degree of freedom is 9.488, therefore only statistical index of the
optimal sub-tables is significant. The last index value produces an exception because in this
case the sub-tables (I:II) vs (III: IV) (s=2) and (I: IIT) vs (IV) (s=3) are significant.

In Fig. 1 the value for statistic 7\:/p,, with A € (=2, —1, =0.5,0,2/3, 1) and critical
value, with 1 — o = 0.95 as function of 8, is shown. In particular, the statistic f’v(‘,k;cﬂ,z D
results significative for each value of B with A € (0,2/3, 1) underlining a strong statisti-
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Table 3 T‘iﬁ” gg fz p as Weighted sum of Power Divergence index of the sub-tables

. hgo'“)f(f h§0.69)(~;§ O T2 h§0'83)G% WO cp, £{100 X2
=2 =1 A=—05 A=0 A =12/3 =1

1 3.054 3.248 3.883 4.990 8.092 10.590

2 6.120 6.325 6.861 7.662 9.451 10.578

3 2.454 2.826 3.579 4.929 8.946 12.467

TP 11.628 12.400 14.323 17.582 26.489 33.636

wWCPD

Table 4 T‘E‘?‘;Cﬂlg p statistic significance

Index a B ok,  rPa-n  TyH, a® k. p-value
WCN -2 0.66 11.628 0.536 21.683 1.162 10.326 0.0197
WCLRm -1 0.69 12.400 0.567 21.854 1.151 10.425 0.0195
WCTF -0.5 0.75 14.323 0.638 22.466 1.132 10.600 0.0174
WCLR 0 0.83 17.582 0.751 23.427 1.113 10.785 0.0139
WCCR 2/3 0.98 26.489 1.043 25.388 1.094 10.973 0.0079
WCCS 1 1.06 33.636 1.259 26.722 1.092 10.991 0.0050
Table 5 TV(VICO ?S inertia Axis Inertia % Cumulative %
decomposition

1 0.04635 67.9377 67.9377

2 0.02091 30.6495 98.5871

3 0.00097 1.4129 100.0000

7(1.06)

-wees 0.06823 100

cally significative association between the rows and column-aggregated sub-tables. On the

contrary for A € (=2, —1, —0.5) the statistic T‘f‘f\;cﬁ ff p doesn’t result significative for high

B value. The B values that maximize the distance between T‘f[};cﬁlz p and critical value for

re[-2;—1;—-1/2;0;2/3; 1] are B = 0.66,8 = 0.69,8 = 0.75, 8 = 0.83, 8 = 0.98
and B = 1.06, respectively. The Table 3 explains the weighted statistics for each A value
related to all the subtables, the optimal sub-table doesn’t change for each value of A, but the
importance of the sub-table is stronger in forming Tv(vl C’? p- Table 4 shows T‘f& Cﬁ]z p index and
T‘E}C’i} p statistic based on B values that maximize the distance between fé&c@ p Statistic and
p value with 1 — o = 0.95, for A € {—2; —1; —0.5; 0; 2/3; 1}. For A = 1 the Fig. 2 shows
the row statistic calculated by (6) and critical value calculated with 1 — o = 0.95 in function
of B. All the categories are not significant for 8 < 0.34, while for § > 0.34 only the category
"Use 8+" results significant.

From the point of view of CA based on spectral decomposition of Tv(f C)C g = T‘S;Cﬂ 13 p- the

choice of B falls in the value of 1.06, a value that maximizes the difference between Ty, ¢

and critical values as shown in Fig. 1 and Table 4. By partitioning the inertia using TV(VI'COg)S,

we obtain the principal inertia values which are summarised in Table 5.
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Fig. 2 f’éfgcs (i) = f‘fvl&ﬂ}ZD(i) statistic and critical value for 1 — « = 0.95 in function of 8

Table 6 Radii length of

. . @ (I1I) (L:11I)
indipendence regions

Ray 0.120 0.115 0.120

Figure 2 illustrates the WCCA plot (dimensions 1-2) of the cumulated column categories
(principal coordinates) and the overlapped independence circle. This plot depicts 98.59% of
the association that exists between the two variables in WCCA. For the column categories,
the label “(I)” reflects the cumulative total of rating "(I)" and “(Il:IV)” with those of ratings
(II), (II) and (IV). Labels “(I:1I)” and “(IIl:1V)” reflect instead the comparison related to the
cumulative total of ordered rating from "(I)" to "(II)" with "(IIT)" and "(IV)". The remaining
labels can be interpreted in a similar manner.

Figure 3 indicates that all contrasts based on the cumulative categories illustrate a valuable
weight for the analysis because the independence region, with the radii length defined by (9)
and summarized in Table 6, doesn’t include the origin. Figure 3 highlights a strong opposite
congruence between the first and last aggregated sub-tables. This configuration points out that
the row categories, for the first and last sub-tables, show an opposite behaviour concerning
the cumulated categories. This is not true for the second aggregated sub-table. The meaning
of Fig. 3 is confirmed by reading Table 7 which indicates the similarity matrix amongst the
s-th contingency tables of order I x 2 according to (10). This matrix reveals that the values
of the Tucker congruence coefficient for the first and second sub-tables are close to -1, with
the exception of the second sub-table. This implies that all the row profiles of the first and
second sub-tables play an inverse role in explaining the cumulated categories s and s’. The
second sub-table plays a not clear role (values near to 0).
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[Second axis 30.65%]
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Fig.3 WCCA plot: cumulated column categories and independence regions

Table 7 Similarity matrix M (LI (LIIT)

@ 1 - -
(I:IT) —0.055 1 -
(L:IIT) —0.941 0.236 1

In Fig. 4 we represent a two-dimensional biplot of the asymmetric association between the
row and the column categories of Table 1. This plot is a row isometric biplot where the origin
represents the column marginal distribution (that is the independence of the ordered columns
from the rows). The confidence circles of the row categories, with radii length defined by
(12) and summarised in Table 8, are then superimposed on the predictor categories. The
Fig. 4 communicates its significance in explaining the relationship because its circle doesn’t
include the origin. Considering the rules of the row isometric biplot (Lombardo et al. 1996),
Fig. 4 highlights the role played by “Use 8+ category, that is “use of university curriculum
counselor service more than 8 times”, in predicting both the low category (I) than the high
category to (IV). Moreover, it endorses that the optimal subtable (I:11) vs (III: IV) (s = 2) is
not characterized by category “Use 8+”.

7.2 Empirical study 2—CO; light-duty vehicle evaluation relating to different type
approval

The dataset comes from an experimental campaign carried out on urban roads of the Naples
city areas (Meccariello and Della Ragione 2017) with a vehicle of the same segment for
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Table 8 Rows significance and (1.06) . ]
radii length of confidence circles Ray Tywees® df. p value
Use 1 0.329 3.257 2.747 0.312
Use 24 0.266 3.551 2.747 0.276
Use 5-6 0.214 4.791 2.747 0.161
Use 7-8 0.230 2.458 2.747 0.463
Use 8+ 0.445 12.723 2.747 0.004
e ]
w
o
2
v
©
3
o
S
5]
2
0
3
/l
1
1
o | (V)
' T T i T T
-1.0 -0.5 0.0 0.5 1.0

[First axis 67.94%)]

Fig.4 Row isometric WCCA biplot (§ = 1) with superimposed confidence circles

each Euro. The identified path crosses the Naples city center, greatly influenced by road
traffic, whose characteristics are 22 km long and mainly flat. Vehicles have been equipped
for on-road tests basically by an On-Board Diagnostics (OBD) tool to obtain engine operating
parameters (velocity, revolutions per minute, temperature, car gear), a GPS tool to collect the
geographic point and a PEMS Semtech-DS gas analyzer to acquire (C O), nitrogen oxides
(N Ox), carbon dioxide (C O;) emissions at 1Hz. The Table 9 shows a contingency table
between the C O, emission values and type approval directive.

The row variable, named Euro, is the X categorical variable (with / = 3) and it represents
the evolution of the European Union emission regulations for the light duty vehicles. The type
approval technology changed from 2004 to now, as technology increased, the C O, emission
limits became lower. The variable Euro is on an ordinal scale with three categories: Euro
4 standards (2000/2005) with Directive 98/69/EC!, Euro 5/6 standards (2009/2014) with
regulation 715/20072. The column variable, named C O, is the Y categorical variables (with
J =7) and it is split up in seven classes. The variable is on ordinal scale, with a range from

1 https://eur-lex.europa.eu/legal-content/EN/ALL/?uri=CELEX %3A31998L0069
2 https://eur-lex.europa.eu/legal-content/ EN/TXT/?uri=CELEX %3A32007R0715
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Table 9 Contingency table between the C O; emission values and type approval directive

C O level
@ (1) () av) V) (VD) (VI Total
Euro 4 182 137 442 535 469 578 1077 3420
Euro 5 148 198 828 653 466 537 1223 4053
Euro 6 16 1247 655 305 195 278 630 3326
346 1582 1925 1493 1130 1393 2930 10,799
S |
g /'/ ™
WCCS (x=1) SN
77777777 WCCR  (1=2/3) / \
rrrrrrrrrrrrrrrr WCLR  (2=0) S~
B - WCFT  (1=-0.5) PN
8 4 ——————- WCLRm (2.=-1) ' 4

77777777777 WCN  (=2) .~
Critical valug -~ #

1000
|

500

T T T T T T 1
-3 -2 -1 0 1 2 3
[Beta]

Fig.5 T‘gﬁ”;cﬁ }3 p statistic and critical value for 1 — o = 0.95 in function of 8

0 g/s (low emission) to 15g/s (high emission). The classes are divided as follows: C O> (1)
values less than 0.4 g/s, C O>(11) values greater than 0.4 g/s to 0.6 g/s; C O>(111) values
greater than 0.6 g/s to 0.8 g/s, C O2(1V) values greater than 0.8 g/s to 1 g/s, C O2(V) values
greater than 1 g/s to 1.2 g/s, CO,(VI) values greater than 1.2 g/s to 1.5 g/s, CO»(VII)
values greater than 1.5 g/s.

In Fig. 5 the value for statistic T&‘C@D with A € (=2; —1; —0.5; 0; 2/3; 1) and critical

value with 1 —« = 0.95 in function of 8 is shown. In particular, the statistic Tv(vx C’? p results
significative for each value of 8 underlining a strong statistically significant association
between the rows and column aggregated sub-tables. Table 10 explains the construction of
the indexes TV(V)‘;Cﬁ P) p- In the construction of the index, for A = —2, the first sub-table is the
most important, with a weighting factor of about 23%. On the other hand, for values other

than —2, the sub-table does not have a relevant weight in the construction of the indices.
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Table 10 Tv(‘f‘ éﬁ g p as Weighted sum of Power Divergence index of the sub-tables

. h§1438)}~(3 h§1-25>c";§ h§1.21)TS2 h§1‘19)G§ h§l'18)CRx h§l.18)X%
=2 =1 A=-05  A=0 r=2/3 r=1
1 2050.569 627.104 421.079 322.937 260.995 245.882
2 2729.642 1986.397 1824.688 1773.299 1813.753 1875.332
3 1931.219 1522.385 1417.687 1369.764 1356.711 1367.160
4 1149.485 913.368 848.471 813.841 793.042 790.467
5 664.425 524.239 484.892 462.898 447.638 444.194
6 357.801 272.002 247.943 234.047 223.492 220.511
Tk, 8883141 5845.495 5244761 4976785 4895.631 4943.546

Table 11 T‘f‘f‘gg p statistic significance

Index A B o, rBa-n  TER L q®  df pevalue
WCN ~200 138  8883.140  4.464 1989.753 2088 5748  <0.001
WCLRm  —1.00 125 5845495  3.468 1685441  2.126 5643 <0.001
WCTE  —0.50 121 5244761 3227 1625240 2.145 5594 <0.001
WCLR 000  L19 4976785  3.115 1597438 2.156 5566  <0.001
WCCR 23 118 4895631  3.062 1598968 2161 5552 <0.001
WCCS 100 LI8 4943546  3.062 1614617 2161 5552  <0.001

Overall, in the construction of the index, the greatest weight is given by sub-table 2 as it
assumes a high weight for each X value.

Table 11 shows T‘g‘;c‘iz p index and f‘f‘ﬁ\ci) p Sstatistic based on B values that maxi-
mize the distance between f”v(vkg? p statistic and pvalue with 1 — o = 0.95, for A €
(-2;—-1;0.5;0;2/3; 1).

For A = 1 the Fig. 6 presents the row statistic calculated by (6) and critical value calculated
with 1 —a = 0.95 in function of . All categories are significant for the entire set of 8 values
because they are above the critical region.

Respect to the correspondence analysis based on spectral decomposition of Tv(fgc s =

T‘g,hCﬂ ,3 p- the choice of g falls in the value of 1.18. By partitioning the inertia using T‘fVl‘Clg)S,

we obtain the principal inertia values which are summarized in Table 12. From Table 12 it
can be seen that the first axis explains 98% of the total variability.

Figure 7 illustrates the WCCA plot (dimensions 1-2) of the cumulated column categories
(principal coordinates) and the overlapped independence circle. In Fig. 7 the total inertia is
100% given the number of categories of the Euro variable.

Figure 7 indicates that all contrasts based on the cumulative categories play an important
role in interpreting the analysis because the independence region, with the radii length defined
by (9), does not include the origin. Also it highlights a strong opposite congruence between
the first and last aggregated sub-tables. In Table 13 we can observe that the first sub-table is
opposed to all the others. In fact, the values of the latter are all negative. Instead, the other
sub-tables are all strongly correlated with each other. In Fig. 8 a two-dimensional biplot of the
asymmetric association between the row and the column categories of Table 9 is shown. This
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Fig.6 Tytres(i) = Thyitn (i) statistic and critical value for 1 — a = 0.95 in function of 8

Table 12 7{"!%) inertia

.wees Axis Inertia % Cumulative %
decomposition
1 0.45045 98.40006 98.40006
2 0.00732 1.59994 100.00000
7(.18)
LS 0.45778 100

plot is a row isometric biplot in which the origin represents the column marginal distribution.
Figure 8 evidences that the all categories Euro are significant in explaining the relationship
because their circles don’t include the origin.

Moreover, the Fig. 8 highlights the role played by the “Euro 6” respect to Euro 4 and Euro
5. In fact, they are on the opposite side. It has to point out that the technological improvement
of the Euro 6 is much higher than that which took place between the improvement from Euro
4 to Euro 5. Compared to C O; emissions, the transition from Euro 4 to 5 was much lower
than the transition to Euro 6. In fact, from Euro 4 to Euro 5, the greatest variations occurred
in NOx and CO emissions. C O, for the Euro 4 and 5 technologies is about 202g/km
compared to the first version of the Euro 6 which is about 120g/km (DIRECTIVE 98/69/EC
of 1998, for Euro 4, and REGULATION (EC) No. 715/2007 of 2007, for Euro 5 and 6, of the
European Parliament and of the Council). Furthermore, it must be taken into consideration
that the emissions values used are derived from vehicle in real use, which normally produce
different emission values with respect to the regulatory limits. The latter are very close to
each other, and so the effect that we can see on pollutant emissions is less noticeable and
weaker.
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Fig.7 WCCA plot: cumulated column categories and independence regions
) (I:1D) (L.11I) (I:1V) 1:V) (I:VID)

@ 1.000 —0.926 —-0.984 —0.994 —0.992 —0.965
LIy  —0.926 1.000 0.978 0.962 0.966 0.992
(LII) —0.984 0.978 1.000 0.998 0.999 0.996
LIV) —0.994 0.962 0.998 1.000 0.999 0.988
Iv) —0.992 0.966 0.999 0.999 1.000 0.990
I:VI)  —0.965 0.992 0.996 0.988 0.990 1.000

8 Conclusion

The PD family proposed by Cressie and Read (1984, 1989) allows to link different indexes
known in literature. However, it can be observed how these indexes behave badly for studying
of association between categorical ordinal variables. To improve their behaviours, a new class
of CCS-type based on Weighted Cumulate Chi-Squared (WCCS-type test) was defined. It
was obtained with the introduction of a 8 parameter. Furthermore, for a particular value of
the parameter, the Correspondence Analysis based on cumulative frequencies was performed
and its properties were shown. Finally, the proposed methodology was used in two particular
case studies concerning satisfaction with the university curricular consultancy service and
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Fig.8 Row isometric WCCA biplot (8 = 1) with superimposed confidence circles

the assessment of C O; emissions produced by light-duty vehicles in relation to different type
approvals.
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