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Abstract

Many nations administer national forest inventory programs for unbiased estimation of forest attributes over broad spatial
and temporal extents. However, management and conservation decisions often demand reliable estimates for finer spatiotem-
poral domains. In the western US, wildfire activity is expanding and postfire regeneration must contend with a warmer, drier
climate. We evaluate the potential of K nearest neighbor (KNN) strategies for estimation of stocking across postfire measure-
ments of Forest Inventory & Analysis plots in 11 western US states, and subsequently for model-assisted (MA) estimation of
stocking over domains defined by aggregations of burned areas within individual states and 4-year periods. In particular, we de-
velop and evaluate a form of constrained KNN that allows for unbiased MA domain estimation under simple random sampling
by drawing only on measurements external to a domain of interest. KNN strategies based on geographically, radiometrically,
and climatically proximate measurements are found to provide more accurate estimates of stocking at the plot level than
domain means. Applying the selected external KNN strategy also reduced standard errors of MA domain estimates by 16% over
direct domain estimators, but bias correction introduces substantial variability over synthetic estimates. Further applications

of the external constraint imposed on KNN are discussed.
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Introduction

The size, frequency, and severity of wildfires in the west-
ern United States increased dramatically in recent decades
under a warmer, drier climate (Parks and Abatzoglou 2020),
with many western forests burning more now than at any
other point in the past millennium (Higuera et al. 2021). Cli-
mate and other factors limiting seedling recruitment increas-
ingly lead to postfire regeneration failures and conversion of
previously forested areas to non-forest cover types (Stevens-
Rumann et al. 2017; Young et al. 2019), fueling broad concern
for the future of western forests. While a growing body of
literature documents changing fire regimes and assesses the
biophysical mechanisms governing postfire regeneration, a
need persists for precise, high-resolution estimates of post-
fire forest density in the western US.

Many nations maintain national forest inventory (NFI) pro-
grams that facilitate inference on forest traits over broad
spatial and temporal extents, yet precise estimates for spa-
tiotemporal subsets of forest populations, or domains, are
of increasing interest throughout the world. The US Forest
Service (USFES) Forest Inventory & Analysis (FIA) program ad-
ministers an NFI comprised of a ground plot network that
permits design-based inference on postfire forest conditions
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(Bechtold and Patterson 2005). This NFI’s coverage in time
and space, however, is too coarse to deliver precise estimates
of postfire forest attributes in burned area domains of man-
agement interest using traditional estimation techniques
(Gaines and Affleck 2021). Small area estimation (SAE) tech-
niques, documented in detail by Rao and Molina (2015), of-
fer a possible solution. SAE techniques borrow extra-domain
sample information to increase effective sample sizes for do-
mains requiring more precise estimates. Such domains are
commonly referred to as “small areas” though they may ac-
tually extend over large spatiotemporal extents.

Multiple approaches to SAE have been developed for forest
inventory and monitoring applications. Gaines and Affleck
(2021) borrowed extra-domain sample data in time and space
for indirect domain estimation. However, most techniques
also leverage statistical relationships between ground obser-
vations of vegetation traits and auxiliary variables. Some re-
late ground observations of target forest attributes to auxil-
iary data at the observational unit (e.g., field plot) level (e.g.,
Breidenbach and Astrup 2012), while others exploit relation-
ships aggregated to the area (i.e., domain) level (e.g., Coulston
et al. 2021). Some specify a functional association between re-
sponse and explanatory variables via regression-based tech-
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niques (e.g. Hill et al. 2018). Others specify an explanatory
variable space from which to draw observations via K near-
est neighbors (KNN) techniques (e.g. Bell et al. 2022). Haakana
et al. (2020) explore poststratified estimation techniques in
an SAE context. Across these studies, inference on population
parameters proceed from design-based (e.g. Breidenbach and
Astrup 2012; Baffetta et al. 2009), model-based (Ver Planck
et al. 2018; Coulston et al. 2021), and hybrid (Magnussen et al.
2014) inferential paradigms.

Hill et al. (2018) compared regression estimators in a
design-based framework, while Breidenbach and Astrup
(2012) compared regression estimators in both design- and
model-based frameworks. In both cases, regression estima-
tors increased the precision of domain estimates relative to
simple or weighted sample means by wide margins. Coulston
et al. (2021) compared a poststratified domain estimator em-
ployed in a design-based inferential framework with empiri-
cal best linear unbiased predictor (EBLUP) estimators based
on area-level models, relating forest removal estimates to
sawmill survey and Landsat-based tree cover loss data.

Baffetta et al. (2009) compared direct expansion domain
estimators with model-assisted (MA) domain estimators em-
ploying linear or KNN models of timber volume. The mod-
els were specified at the unit level and drew on spectral data
from satellite images as auxiliary data. The MA estimators
consisted of domain sums of pixel-level estimates (i.e., syn-
thetic estimators) plus sample-based bias correction terms.
Estimators of this form will be more precise than domain
sample means provided that variability in the differences
between observed and estimated values is smaller than the
variability in the observed values themselves (Breidt and Op-
somer 2017). In other words, such estimators increase preci-
sion of domain estimates (or, indeed, of population-level esti-
mates) if the unit-level estimation approach closely approxi-
mates the actual values of the attribute of interest so that the
bias correction component is small. Asymptotically, these es-
timators are unbiased and amenable to variance approxima-
tion (Sdrndal et al. 2003, ch. 6; Breidt and Opsomer 2017).
McRoberts et al. (2022) trace the nomenclature and differen-
tiate among alternative forms of MA estimators; McConville
et al. (2020) provide an overview of MA estimation in the con-
text of forest inventory.

Assessing the accuracy of small area estimators can be
complex. Direct domain estimators, which only use domain
sample observations, are generally unbiased but often un-
stable. Indirect estimators that borrow extra-domain sample
data to increase precision incur bias. For design-based infer-
ence, estimators of the bias and mean squared error (MSE)
of indirect domain estimators must draw on the estimated
variance of the direct domain estimator (see Gonzdlez and
Waksberg 1973; Marker 1995; Rao and Molina 2015). This
estimated variance is, in turn, dependent on the domain
sample—the often insufficient size of which leads to high in-
stability. Gaines and Affleck (2021) implemented new and ex-
isting estimators of the design-MSE of indirect domain esti-
mators of postfire tree regeneration in the western US, but
found these to be unreliable (highly variable and frequently
negative). They concluded that only the variance of their indi-
rect estimators could be feasibly estimated, yielding incom-

plete accuracy assessments of inherently biased estimators.
This, in turn, motivated the development of unbiased domain
estimators.

McRoberts (2012) evaluated alternative KNN-based ap-
proaches to SAE of tree stem volume in a model-based in-
ferential framework. Under a model-based approach to small
area inference, domain differences are described with an ex-
plicit probabilistic model, and estimators are considered un-
biased if model diagnostics suggest the model to be correctly
specified. This not only highlights a need for approaches to
model validation (see, e.g., McRoberts 2012), but also provides
a means of derivation of model-based MSE estimators.

An advantage of the design-based inferential framework is
the potential to pursue inherently design-unbiased or approx-
imately design-unbiased MA small area estimators, preclud-
ing the need for bias estimation. Accuracy assessments are
then permitted to focus entirely on well-documented vari-
ance estimation techniques (e.g., Sdrndal et al. 2003; Baffetta
et al. 2009; Breidenbach and Astrup 2012; Hill et al. 2018).

Mandallaz et al. (2013) developed domain regression es-
timators with partially exhaustive auxiliary data. They in-
cluded an additional small area indicator variable in their
small area estimator to ensure a zero-mean residual prop-
erty, which simplified variance estimation. Pertinently to this
work, they describe a condition of externality, i.e. that the re-
gression coefficients used to obtain unit-level estimates for a
given domain were not estimated using the inventory data
from that domain (and instead, perhaps, using data from
a previous inventory). They further apply this condition to
derive tractable forms for the small area regression estima-
tor and its variance estimator. They cite empirical evidence
(Mandallaz 2012) that this condition can be relaxed for large
samples and thus fit their regression coefficients using obser-
vations from within and beyond the domain of interest.

When synthetic estimators draw on KNN rather than re-
gression strategies, it is unclear whether the size of the com-
plete sample will have a bearing on the dependence of unit-
level estimates on observations from within the same do-
main. However, externality can be achieved by formulating
synthetic domain estimates using only data from outside the
domain of interest. We apply this idea to develop a novel
KNN-based domain estimator. It can be viewed as a domain-
level difference estimator (Sdrndal et al. 2003, p. 221) con-
structed from proxy values for the attribute of interest that
draw only on sample observations in other domains. We show
this estimator to be unbiased under simple random sampling
(SRS), given a nonzero domain sample size and the availabil-
ity of extra-domain data. The desirability of design-unbiased
estimators is especially high for official governmental statis-
tical programs driven by probabilistic sample data, including
many NFI programs.

One objective of this research was to determine the ac-
curacy with which postfire stocking in forested plots across
the western US could be estimated using KNN methods with
mapped topographic, climatic, and radiometric data prod-
ucts. The second objective was to evaluate whether precise
MA estimators of stocking proportions for spatiotemporal do-
mains within the western US could be developed using KNN-
based assisting models. Of particular interest was whether
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Fig. 1. Study area spanning the contiguous western USA (US
Census Bureau 2023). Areas identified as burned by MTBS be-
tween 1984 and 2018 (MTBS 2023) are shown in red where
they overlap USFS NFS lands and in orange on all other own-
erships; unburned NFS lands (USES 2023) are shown in gray.

domain estimators drawing only on extra-domain data for
KNN estimation could be used without appreciable loss of
precision. The spatiotemporal scope of the study, KNN esti-
mation strategies, and domain estimators are described be-
low. Results concerning the application of these estimators
to burned area domains are then discussed, along with their
advantages and limitations relative to synthetic and model-
based estimators.

Methodology

Application scope

Our focus is on forested areas within the 11 contiguous
western US states (Fig. 1) that burned within the period 2001-
2018. This is a diverse landscape largely dominated by conif-
erous species but comprising subalpine forests along coastal
and interior cordillera, as well as temperate rainforests and
dry, woodland ecosystems (Perry et al. 2022). Forests are main-
tained under diverse ownerships across this region but, as de-
scribed further below, the National Forest System (NFS; Fig. 1)
lands managed by the USFS define the domains of interest
in this study given the imperative to maintain forest cover
across these areas. Both wildfire and managed fire are im-
portant disturbance agents and forest management tools in
this region, although the extent, frequency, and severity of
fire has varied over time and across the landscape. Historic
fire perimeters (see Fig. 1) were obtained from the Monitor-
ing Trends in Burn Severity (MTBS; Eidenshink et al. 2007)
program, which maps all fires greater than 404 ha occurring
across western states dating back to 1984.
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The USFS FIA program provides repeat field measures of
vegetation condition across all lands in the western US states.
Since 2001, this program has been implemented as an un-
aligned equal-probability sample. Plots are located at random
across a hexagonal tessellation with a density of approxi-
mately 1 location per 2400 ha, but hexagonal cells (and thus
plots) are divided into 10 interpenetrating panels remeasured
on decadal intervals (Bechtold and Patterson 2005). This an-
nualized FIA program was implemented first in Arizona, Cal-
ifornia, and Oregon, but by 2011 was active in all 11 west-
ern states (albeit with interruptions in some years; see Burrill
et al. 2021, Appendix J). On an FIA plot, trees above 12.7 cm
diameter at breast height (dbh; 1.37 m) are tallied within
four spatially disjoint subplots (7.32 m radius), each of which
contains one 2.07 m radius microplot that is searched for
saplings and seedlings below 12.7 cm dbh (Bechtold and Pat-
terson 2005). Plots are located on all lands, but here we focus
on those containing at least one forested condition (Burrill
et al. 2021, p. 2-38). Additionally, we focus on subplot mea-
surements lying within MTBS fire perimeters, taken at least 2
years postfire, and made between the years 2001 and 2018. In
total, this amounted to to 5660 measurements at 4297 unique
FIA non-intensified plot locations (1355 locations were mea-
sured twice; four were measured 3 times).

The attribute of central interest for estimation was post-
fire tree stocking, defined here as a binary variable taking
the value 1 where density exceeded 740 trees ha~! and 0 oth-
erwise. The threshold of 740 trees ha~! corresponds to the
presence of at least one seedling per FIA microplot. How-
ever, determination of stocking was made at the plot level
using counts of live trees of all sizes (weighted according to
their appropriate expansion factors) identified on all burned
subplots. Averaging observed stocking over subplots, let y; =
y(w;, ;) represent the stocking for the i™™ plot measurement,
obtained in year t; at a plot centered at coordinate location
w;. Actual tree density was also considered, but was highly
skewed and very frequently 0, complicating inference on this
scale (see Gaines and Affleck 2021).

True geographic coordinates were provided by the USFS for
burned FIA plots and used to obtain climatic and radiomet-
ric attributes available through Google Earth Engine (Table 1;
Gorelick et al. 2017). Monthly climatic attributes with a spa-
tial resolution of approximately 4.6 km were drawn from the
TerraClimate dataset (Abatzoglou et al. 2018) and averaged
over 1984-2019. Annual means of these attributes used all
monthly data; summer means used June-August data. Vege-
tation cover metrics for each year were obtained at a spa-
tial resolution of 30 m from the Rangeland Analysis Plat-
form (RAP) dataset (Allred et al. 2021). Based on initial anal-
yses of the relationships between FIA plot tree density and
RAP-estimated tree cover, the tree cover variable was square-
root transformed (see Gaines 2022). In each case, burned sub-
plots were intersected with source raster data and extracted
attributes then averaged to the FIA plot level. Plot eastings
and northings were obtained after projecting coordinates to
an equidistant conic basis (standard parallels 33°N and 45°N;
datum NADS83).

As detailed below, KNN estimation was evaluated as a tool
to leverage the predictor variables of Table 1 for estimation
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Table 1. Candidate predictor variables, sources, and units.

Predictor Units Definition

EAST m Location easting in equidistant conic projection
NRTH m Location northing in equidistant conic projection
MLAG! yr Time interval between fire and measurement
TREE? %7 Percent tree cover (square-root transformed)
FOGR? % Percent cover of forbs and grasses

SHRB? % Percent shrub cover

TMXY? °C Mean annual maximum temperature

TMXS? °C Mean summer maximum temperature

AETY? mm Annual actual evapotranspiration

AETS? mm Summer actual evapotranspiration

DEFY? mm Annual water deficit

DEFS? mm Summer water deficit

1 From MTBS (Eidenshink et al. 2007).
2 From the RAP (Allred et al. 2021).
3 From TerraClimate (Abatzoglou et al. 2018).

Table 2. Characteristics of burned area domains by time period; summaries are for domains with at least one plot

measurement.
Postfire lag (yr) Area (ha) ng
Burn period Number of domains min max min median max min median max
1984-1987 57 17 31 518 44551 379919 1 2.0 16
1988-1991 83 13 27 4317 73020 197 744 1 2.0 12
1992-1995 80 9 23 9916 65531 324020 1 2.0 11
1996-1999 85 5 19 3857 53407 331863 1 2.0 10
2000-2003 125 2 15 29115 172507 431524 1 6.0 24
2004-2007 87 2 11 8763 148 643 699877 1 5.0 33
2008-2011 48 2 7 11415 64141 556 363 1 3.5 25
2012-2015 22 2 3 46131 221478 705360 1 6.0 30
All 587 2 31 518 89095 705360 1 3.0 33

of mean stocking at a domain level. The domains Dy (d = 1,
2, ...) of interest here are spatiotemporal in nature, defined
both by the spatial extent of fires occurring in the western
US states in specific years and by a particular length of time
over which this extent has been allowed to develop with-
out subsequent fire. For specificity, consider first a base do-
main M (2000, 10) corresponding to the 2010 condition of
all NFS lands in Montana that burned in 2000, less any ar-
eas that reburned between 2001 and 2010. Note that this
base domain is defined by two temporal parameters: the
burn year (2000) and the lag-to-assessment-year (10 years).
The domains of interest Dy consist of aggregations of base
domains like M (2000, 10), such as all Montana NFS lands
that burned in the 4-year span 2000-2003 and that expe-
rienced 10 years of regrowth without subsequent fire (e.g.,
{M (2000, 10), M (2001, 10) , M (2002, 10), M (2003, 10)}. All
the domains we consider below take such a form and so
can be referenced by a state, a 4-year span of burn years,
and a postfire measurement lag. The domains are confined
to NFS lands and to MTBS-mapped fires. Characteristics of
collections of such domains as grouped by burn period are
summarized in Table 2. We emphasize that all lands con-
stitute the focal population for FIA and that the number
of measurements taken within any subsequently delineated

4

spatiotemporal domain is a random variable with respect to
the sampling design.

KNN model development

Domain estimation is supported by KNN-estimated stock-
ing surfaces formulated from the attributes summarized in
Table 1. To identify the best subsets of those attributes and
the number of neighbors (K) to draw on, KNN was first imple-
mented at the plot level. Adapting the notation of Baffetta
et al. (2009), a corresponding KNN estimate of tree stocking
¥i (s) = ¥ (Wi, t;, s) for plot measurement i is

K
- 1
M nE=¢ > VHiks)
k=1

where H(i, k, s) is a random variable returning the label of the
kh-nearest measurement of tree stocking within sample set
s to measurement i. As described further below, the sample
set s may include all available measurements or only mea-
surements from beyond a domain of interest. In the former
case, referred to below as unconstrained KNN, we will de-
note estimates as y; (s,), indicating that all measurements in
dataset—including any internal to the domain in which y;
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was observed—were considered as potential neighbors. In the
latter case, subsequently referred to as external KNN, we will
denote estimates as ¥; (s_q) to reinforce that only measure-
ments external to the domain d of the focal location were
considered as potential neighbors.

Proximity for the purposes of KNN estimation was defined
over spaces spanned by subsets of the predictors given in
Table 1. With x; = x(w;, t;) being the vector of selected pre-
dictor values for plot measurement i, the squared distance to
measurement j was defined as

(@) dylij) = (x—x)) 51 (% — X))

where X, is a diagonal matrix containing the variances of
the x-attributes as obtained over the complete sample of FIA
measurements s,.

The KNN estimator (1) is a simple average of KNNs. The
value for K, as well as the number and identities of predic-
tors, were selected using a cross-validation approach. Specif-
ically, the set of measurements s, was randomly divided into
10 folds and KNN estimates produced for each plot measure-
ment using only data from the other 9 folds (necessarily pre-
cluding a measurement from being one ofits own neighbors).
This was carried out for all combinations of predictors (from
p = 1 predictor to p = 12 predictors) and for values of K rang-
ing from 1 to 50. It was also carried out separately for uncon-
strained and external KNN, with the latter implemented such
that only measurements from beyond the domain of the fo-
cal measurement (s;) were allowed as candidate neighbors.
More specifically, in this case proximity was assessed only
for measurements outside of the domain of the focal mea-
surement and outside of the cross-validation fold of the focal
measurement; measurements within the same fold or within
the same domain as the focal measurement (or even within
the spatial extent of that domain) were assigned arbitrarily
large distances.

An overall MSE was obtained for each predictor combina-
tion and value of K, as well as a corresponding standard error
(SE) from the variation across folds. MSE was calculated only
using observations within domains, i.e.,

> Ziesd lyi — i (S)]Z
> ala

(3) MSE=

where s, is the subset of measurements falling within domain
Dy and ny is the size of that subsample. MSE was restricted
to domain data even though measurements not belonging to
any domains (i.e., falling within burned areas off of NFS lands)
were considered as potential neighbors. The strategy (predic-
tor combination and value for K) with the lowest MSE was
then identified, as well as the simplest strategy (fewest pre-
dictors and lowest value of K) with MSE lying within one SE of
the lowest MSE. The latter was selected as the KNN strategy
for domain estimation.

The selected KNN strategy yielded stocking estimates in the
unit interval. Rounding these allowed for estimation of clas-
sification (stocked vs. non-stocked) accuracies, both overall
and by condition. Again, only observations within domains
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contributed to accuracy estimates:

_ 202 ies,C Wi ¥i(s))
- 2 qMa

where C (y;, ¥; (s)) is an indicator variable taking the value 1 if
the rounded value of y; (s) equals y; and 0 otherwise.

4) CA

Domain estimation
Mean stocking of a domain is defined as

1
6 wa= o [ yiwta) aw
a Jo,

where A, is the area of D; and y(w, t) is stocking at location
w in the postfire assessment year t; associated with that loca-
tion in D;. Since stocking requires an explicit spatial support,
we take the continuous variable y(w, t;) to have the same sup-
port as an FIA plot. That is, an FIA plot centered at w will yield
an observation of y(w, t;) whether w is in the interior or near
the edge of a burned area domain.

While the number of FIA plots distributed across the west-
ern US is large, the number of plots lying within any area
burned in a particular interval and measured at a specific
time-since-fire is generally small. This follows from the fact
that the nominal spatiotemporal frequency of the FIA net-
work is approximately one plot measurement per 24000
ha-yr, which we assume uniform across the western states. As
a result, direct estimates (sensu Rao and Molina 2015) of do-
main means that rely only on measurements taken over the
domain spatial extent and at the appropriate time-since-fire
(i.e., the domain sample s;) are expected to be insufficiently
precise. That is, for an equal-intensity design like FIA, the di-
rect estimator of the Hdjek form

1
6 Ja= aZyi

iesy

will have high variance owing to small and variable do-
main sample sizes (ng). Provided ny > 0, it will be unbiased
under SRS (Sdrndal et al. 2003, p. 396) but only approxi-
mately unbiased for other equal intensity designs (like the
FIA design) and then only where the expected value of ny
is large. Thus, we turn to MA estimators that use data from
beyond the domain of interest to support inferences about
the uy, 4. To do so, define the synthetic domain estimator
as

(7)) Hya(s) = Ald/p F (W, tg,s) dw

where j (W, t4, s) is a KNN-estimated surface spanning D;. This
surface is estimated in accordance with eqs. 1 and 2, using
the selected K and predictor vector. Though continuous, in
practice this surface is pixel-wise constant since all predic-
tor variables share the same value within a given pixel. As a
mean of KNN estimates spanning Dy, ji5,4 (S) is a function of
the plot-level values of stocking, including some potentially
lying outside of Dy. As it does not depend in any way on ny, it
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may be quite precise but is generally design-biased. However,
it is possible to estimate its bias from the domain sample s,
as

® = Yal= o i)

iesy i€sy

where the e¢;(s) correspond to discrepancies between ob-
served stocking and the synthetic KNN surface, with ¥; (s) =
v (wi, t;, s) obtained by intersecting the footprint of plot i with
this surface.

The bias correction term (8) suggests augmenting the syn-
thetic estimator (7) to obtain

(9)  Hya = nyals)+éq

and below we distinguish between two cases. In the first,
unconstrained KNN is applied using the complete set of FIA
plot measurements (s;). Thus, the selection of plot locations
within the domain determines the point set over which the
bias correction term is calculated and affects the probabilistic
properties of the KNN surface for D;. In this case, with out-
comes internal to the domain of interest being available for
KNN estimation, we refer to the two-part estimator (9) as an
unconstrained domain-level MA estimator. The second case
obtains where external KNN is applied using only measure-
ments external to the domain of interest (s4). This provides a
bias correction term where the y; (s_;) are independent of sg,
leading to a form of (9) that we refer to as an external domain
MA estimator. As developed in the Appendix, this external
MA estimation strategy is motivated by its unbiasedness for
Hy, ¢ under SRS. We note, however, that like direct estimator
(6) unbiasedness does not necessarily carry over to spatially
structured sampling designs (such as the FIA design) owing
to the randomness of n,.

Variance expressions for MA estimators of the form jz, 4
generally rely on approximations, improving for large ny,
that reduce to functions of the expected values of the dis-
crepancies e; (see e.g., Baffetta et al. 2009). However, we show
in the Appendix that under SRS the variance of the external
MA estimator of i, 4 can be written as

(10)  V[fiya] = E[V[ealna. s_qll

provided only that ng; > 0. That is, the variance of the
external MA estimator is the conditional variance of the
bias correction term, averaged over possible domain sam-
ple sizes (n4) and sample selections external to the do-
main of interest (s). This then suggests the simple variance
estimator

~ 1 )
(11) \% [My,d] = m Z lei — &)

i€sy

with e; = ej(s4) and &3 = %Ziei. Under SRS, this unbiasedly
estimates the conditional variance of the external MA esti-
mator (see Appendix). The same result does not obtain for
the unconstrained MA estimator owing to dependence of the

¥i (Sq¢) on s4. Nonetheless, this variance estimator has been ap-
plied in this context (Baffetta et al. 2009; Bell et al. 2022) and
is used for the unconstrained MA estimator below (with e; =
€i(Sa))-

The variance of the direct domain estimator (6) can be writ-
ten as

Oya

2
(12) V[]=E [nd}

for ng > 0, where o2, is the variance of y within do-

main Dy,. Based on eq: 12, the SE of y; can be estimated
from

Viile — 1 Sy = Lg2
Vyal = nd(nd_l)Zm ya)* = 1O

i€sy

provided ng; > 1. Given this form for the estimated vari-
ance of y;, we can interpret the efficiency of an alterna-
tive estimator of the domain mean in terms of a propor-
tionate increase or decrease to the domain sample size used
for direct estimation. Specifically, if an alternative estima-

tor has SE equal to b x 24 = —2¢_ then its use can be in-
q X b 2ny

N
terpreted as equivalent to a b~2 factor increase or decrease
in ng.

Finally, we note that Sdrndal et al. (2003, p. 224) estab-
lish conditions under which the variance of a difference es-
timator of a population mean will be smaller than that of
an expansion estimator. Under SRS, this results when the
correlation ry, between MA estimates and actual values of y
exceeds half the ratio of their standard deviations—that is,
when 15, > 0.5% . Below, we evaluate this inequality using
sample-based estimates of the correlation and standard de-
viations.

Results

Plot-level KNN estimation

Extreme variability was observed in densities of seedlings,
saplings, and mature trees across the 5660 postfire FIA
measurements, but the binary stocking variable used here
averaged 0.49 (or 49%) and varied over a relatively nar-
row range across US states (0.46-0.61). Nevada, where
mean stocking was only 0.12, provided an exception. With
respect to the auxiliary variables of Table 1, key pat-
terns included increasing stocking rates with time-since-
fire (MLAG) and RAP-estimated tree cover (TREE), as well
as decreased stocking with increased mean annual temper-
ature (TMXY; Fig. 2). For geographic reference, measure-
ments with the highest values of TMXY were found in south-
ern New Mexico and Arizona, and in the central valley of
California.

All 12 predictors in Table 1 were made available for KNN
estimation, but lowest MSEs were achieved using only 9 (un-
constrained KNN) or 10 (external KNN; Fig. 3). Furthermore,
MSEs within one cross-validated SE of the minimum could be
achieved using only five (external KNN) or six (unconstrained
KNN) predictors. The left panel of Fig. 3 shows the best com-
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Fig. 2. Conditional density of stocking relative to time-since-fire (MLAG; left); estimated tree cover on square-root scale (TREE;
center); and mean summer maximum temperature (TMXS; right).
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Fig. 3. Best predictor sets (left) and corresponding MSE (£1 SE; right) for KNN estimation as a function of the number of
predictors considered; results for unconstrained KNN are shown in green, those for external KNN in blue. In the left panel, the
selected predictors (and p) are identified with white dots; in the right panel, MSEs within one SE of the lowest MSE (dashed

lines) are drawn with filled symbols.
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binations of predictors for each KNN strategy and number of
predictors considered. For both KNN strategies, the best sin-
gle predictor variable was TREE and the best combination of
two predictors was TREE and TMXY. However, when consid-
ering only combinations with MSE within one SE of the min-
imum, the geographic coordinates (EAST, NRTH) were con-
sistently among the selected predictor set, as was TREE and
one of the maximum temperature variables (TMXY or TMXS).
Figure 3 does not show the values of K minimizing the MSEs
of the various KNN strategies, but these ranged from 18 to 45
with larger values generally associated with smaller number
of predictors. For both the selected p = 5 external KNN and
p = 6 unconstrained KNN strategies, the smallest value of K
maintaining an MSE within one SE of the minimum was 29.
However, in all cases the best unconstrained KNN strategies
achieved lower MSE than the best external KNN strategies
(Fig. 3 right panel). For reference, the MSE associated with
the use of the simple domain means (6) was 0.280 (+£0.003
SE), substantially larger than any of those for KNN.
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Figure 4 shows the classification accuracies of the se-
lected KNN strategies and of the direct domain estima-
tors. Classification accuracies of the two KNN strategies
consistently fell within +2 SEs of one another, but both
were generally much higher than those of the direct do-
main estimators. The exception to this was for measure-
ments falling in the earliest (1984-1987) and most re-
cent (2012-2015) burn periods, which were also associated
with the longest and shortest post-fire measurement lags,
respectively.

Simple linear correlations between stocking and KNN-
estimated stocking were 0.51 and 0.49 for the unconstrained
and external strategies, respectively. At the same time, the
ratios of standard deviations of estimated-to-observed stock-
ing (07/0,) were approximately 0.5 in both cases. Thus, 7,5 >
0.565/5y for both unconstrained and external KNN, suggest-
ing that difference estimation based on KNN-derived surfaces
would yield improved estimates of stocking at the population
level.
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Fig. 4. Classification accuracies (+2 SEs) of selected KNN strategies across US states (left) and burn periods (right). Results for
unconstrained KNN are shown in green, for external KNN in blue, and for direct estimation in orange.
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Despite differences in MSEs and predictor variables, uncon-
strained and external MA estimates of domain means were
highly correlated (Pearson correlation 0.96), as were their es-
timated SEs (correlation 0.93). As such, below we focus pri-
marily on external MA domain estimates. These were linearly
related to the direct domain estimates (Fig. 5; correlation
0.90), with greatest differentiation at the extremes (y; = 0 or
1). The latter resulted when domain plot measurements were
all 0 or all 1, and occurred primarily when domain sample
sizes were small (n; = 1 or 2). In such instances, the external
MA estimator frequently resulted in domain estimates out-
side the unit interval.

The distribution of bias correction terms (8) for the exter-
nal MA domain estimators are shown in Fig. 6. These bias
correction terms are highly variable for small domain sample
sizes (esp. for ng < 5). However, as n, increases beyond approx-
imately 10 measurements, the distribution shows diminish-
ing variability around a value close to 0. This suggests that
the external KNN synthetic estimator is approximately unbi-
ased at the domain level, despite drawing on K = 29 neighbors
across the five-predictor design space. Examining these bias
correction terms for domains within states (not shown), the
distributions were again approximately symmetric around 0.
The exception was for burned-area domains in UT, where the
distribution was shifted to positive values, indicating that the
selected KNN strategy underestimated stocking in these do-
mains. These results were also observed for MA domain esti-
mators based on unconstrained KNN (not shown).

Estimated SEs of the MA and direct domain estimates
are plotted in Fig. 7. Differences were slight for domains
with samples sizes larger than approximately 20, but are
more apparent for more sparsely sampled domains. Fitting
a weighted (by ng) linear regression yielded a slope of 0.84
(SE 0.023), indicating the estimated SEs of the external MA
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estimator were on average 16% smaller than those of the di-
rect estimates. Alternatively, this apparent increase in preci-
sion of the external MA estimates over the direct estimates
is equivalent to a 42% (i.e., b=2 = 0.842 = 1.42) increase in
domain sample size.

A subset of domain-level estimates are shown in Fig. 8.
Specifically, this figure shows estimates of mean stocking 3-
15 years after fire on NFS lands that burned between 2000
and 2003 in MT. Direct estimates vary considerably year-over-
year, owing in part to the fact that measurements from dis-
tinct locations are used. That is, the 17 sample locations used
to estimate stocking 12 years postfire are distinct from the
17 locations used to estimate stocking 13 years postfire. The
synthetic estimator based on external KNN is much smoother
and suggests increased stocking over time. The external MA
domain estimates build on the smooth synthetic estimates
but take on additional variability owing to the bias correc-
tion terms. The +2 SE intervals drawn around the domain
estimates generally widen as sample size decreases. Intervals
for the external MA estimates are not uniformly narrower
than for the direct estimates, but are narrower on average
and more so for smaller ng.

Discussion

Across the FIA measurement data, KNN yielded favorable
estimation results from intuitively defined neighborhoods.
Both the unconstrained and external KNN strategies achieved
MSEs that were appreciably lower than using direct domain
estimates, and classification accuracies that were appreciably
higher (Fig. 4). The neighborhood dimensions also spanned a
rational basis for estimation (Fig. 3 left), defining nearest mea-
surements to be close geographically (EAST, NRTH), radiomet-
rically (TREE, and FOGR or SHRB), and climatically (TMXY or
TMXS, and/or AETY). Put differently, a geographically proxi-
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Fig. 5. Model assisted (MA) versus direct estimates of domain means with symbol scales according to domain sample size; MA

estimates are based on the selected external KNN strategy.
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mate measurement may not rank highly as a neighbor if it
has a very different inferred tree cover (e.g., perhaps due to a
different time-since-fire) or a very different climatic regime
(e.g., owing to complex terrain). These outcomes notwith-
standing, no claim is made that these are the best combina-
tions of predictors for estimating postfire stocking. Indeed,
our use and selection of geographic position variables is per-
haps an indication of the importance of spatially varying pro-
cesses that could be described by other attributes. In particu-
lar, the harmonic predictors derived from Landsat time series
and used by Bell et al. (2022) could be useful in this postdis-
turbance context. However, the determination of a best set
of predictors was not a central focus of this study, and our
methods could readily be extended to other predictor sets.
With the number of potential predictors limited to 12
(Table 1), a full search over the space of predictor combina-
tions and a wide range of K was feasible. McRoberts (2012)
emphasized the importance of predictor variable selection
in KNN, owing in part to the fact that MSE can increase
as the number of predictors (and the dimensionality of the
neighborhood) increases. This was observed in our analyses
(Fig. 3 right), where cross-validated MSEs were lowest when
the numbers of predictors were 9 or 10 (depending on the
KNN strategy). Using cross-validation, our selected predictors
sets were reduced further down to five or six (Fig. 3 left).
This process also resulted in selection of K = 29 neighbors for
both KNN strategies. Such a large value for K can be expected
to yield precise but biased estimates: precise owing to the
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large number of neighbors being averaged over and biased
owing to the larger distances/conditions from which neigh-
bors are drawn (Hastie et al., 2009, §13.3). Using a canonical
correlation-based distance metric, Bell et al. (2022) arrived at
a value of K of similar magnitude (K = 28), though their ap-
plication involved estimation of aggregate tree biomass by
species. Given our focus on a single forest attribute, we did
not consider using canonical correlation for neighborhood
determination. Also, for computational reasons, we opted for
a variance-weighted Euclidean distance function (2) (similar
to a Mahalanobis distance but with diagonal variance matrix)
and a simple unweighted average of the KNNs. McRoberts
(2012) reviews and evaluates other KNN distance functions
and neighbor-weighting strategies.

Modifying the KNN procedure to draw only from an ex-
ternal sample proved computationally (and algorithmically)
simple. The idea is similar to cross-validation in that data
from each domain of interest are withheld and an assist-
ing model (KNN-based) is then developed from the remain-
ing data. Unlike cross-validation, however, there is no sub-
sequent aggregation of results across withheld partitions be-
cause each domain is an entity of interest.

The external KNN procedure resulted in neighborhoods of
reduced dimension and slightly increased MSE (Fig. 3). The
latter was not surprising given that observations from within
the same domain as a focal measurement can generally be ex-
pected to have experienced the most similar disturbance con-
ditions (and pre- and postdisturbance conditions). However,
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Fig. 6. Bias correction terms (8) used in the external KNN MA estimator versus domain sample size.
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with typically small domain samples from which to draw
(Table 2), the unconstrained KNN strategy was nearly always
forced to draw on data from beyond the domain of the focal
measurement. Thus, the impacts of the neighborhood con-
straint on the nature and performance of the KNN strategies
was relatively small (Fig. 4).

In this study, domains were tessellated with approxi-
mately 30 m x 30 m pixels, derived from projection of the
RAP rasters (themselves based on Landsat sensor resolution;
Allred et al. 2021). In contrast, an FIA plot is a dispersed clus-
ter of four circular subplots (each with nested microplots)
covering a combined area of 673 m?. For KNN model develop-
ment and subsequently for KNN surface bias estimation, we
assigned values to plot measurements through spatial over-
lays of burned subplots and weighted averages of intersected
pixel values. Other studies have approached the problem dif-
ferently. For example, McRoberts (2012) and Bell et al. (2022)
used only central FIA subplot observations and indexed these
against spatial layers using only that subplot’s coordinate
location. Yet short of squaring plot dimensions with pixel
dimensions—infeasible in practice—there is no clear method
of reconciling differences in spatial scales. A consequence of
this is that we cannot conclude that the KNN strategy (predic-
tor set and K) selected at the plot-scale exhibits similar perfor-
mance when applied in domain estimation. However, at the
domain estimation stage we use KNN only for synthetic esti-
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mation, and differences in scale do not impact our ability to
evaluate the performance of external MA domain estimates
via the bias correction term (8).

The spatial and temporal structure of the FIA design also af-
fects the properties of our domain estimators. In particular,
owing to the spatial dispersion of plot locations across hexag-
onal cells and to the temporal dispersion of measurements
over interpenetrating panels (Bechtold and Patterson 2005),
the joint inclusion density (sensu Cordy 1993) of any two
points on the landscape is not strictly positive. Ignoring this
and applying variance estimators derived for SRS likely leads
to variance overestimation (Gregoire and Valentine 2007, p.
55) even as the dispersion could be quite advantageous from a
variance reduction standpoint—it precludes measurement of
spatiotemporally proximate locations where the resources of
interest are likely more similar (see Stevens 1997). The same
design structures also barred us from generalizing the unbi-
asedness of our external MA estimator. Specifically, our ap-
proach of conditioning on the observed domain sample size
breaks down with the FIA design because juxtaposition of
hexagonal cells and domain boundaries can then be infor-
mative with regards to conditional sampling intensity (see
Appendix). Simulated sampling can be used to evaluating
the magnitude of bias (if any) in our external MA estima-
tor when applied in a stratified design like that used by the
FIA and is the subject of an ongoing research. We further
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Fig. 7. Estimated SEs of the direct and external KNN MA domain estimates with symbols scaled according to domain sample
size; trend (black line) is the ng-weighted linear regression. Only shown are results for domains with n; > 1.
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conjecture that modifying the bias correction term (8) to a
Horvitz-Thompson form (i.e., A;lzi%‘f” with 7; being the
inclusion density) would yield an unbiased estimator. As dis-
cussed by Sdrndal et al. (2003, pp. 391-393), however, this
can be expected to increase estimator variance and thus we
did not pursue the approach here. Finally, the FIA design ele-
ments also impacted how we implemented our external KNN
approach. Specifically, the external sample s; was made up
of measurements from outside the spatial footprint of the
domain of interest d and did not include measurements ly-
ing within that footprint but obtained outside the temporal
scope of the domain. For example, a 2005 measurement lying
within an area burned in 2000 could not contribute to a direct
estimate of 2010 stocking, but neither was it allowed to be a
neighbor for external KNN estimation of 2010 stocking. This
was done because the inclusion of such a measurement in
the sample—n for an off-year—is informative about the con-
ditional inclusion density of measurements in the year of in-
terest.

Aggregating KNN estimates to the domain level, the un-
constrained and external MA estimates were very similar.
As noted above, this is likely attributable to the fact that
both KNN strategies drew heavily on extra-domain measure-
ments (K = 29 neighbors while the median domain sample
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size was only 3; Table 2). Estimated SEs were slightly smaller
for the unconstrained MA estimator, though it also carried a
design bias. That bias is likely small but is difficult to estimate
(Gaines and Affleck 2021). Indeed, that difficulty is what mo-
tivated the development and evaluation of the external KNN
approach. Under SRS and if n; > 0, it provides unbiased esti-
mates of domain means and a variance estimator that does
not rely on linear approximation (see Appendix).

External MA estimates were similar also to the direct esti-
mates for many of the domains studied here. The exception
was where the domain sample size dropped (toward 1), the
direct estimate took a value of 0 or 1, and the observed vari-
ability in stocking collapsed to 0 (Fig. 5). Where that occurred,
the external MA estimator sometimes departed substantially
from the direct estimate and could take values less than 0
or greater than 1. The latter is not a result of the external
KNN strategy—it occurred also with the unconstrained KNN
domain estimates and, in general, will be possible for any MA
estimator employing an additive bias correction term (9).

The external MA estimator did yield apparent reductions in
SEs of 16% over direct estimates (Fig. 7). As noted, this can be
interpreted as equivalent to a 42% increase in n;. Nonetheless,
as illustrated in Fig. 8, substantial uncertainty remains. This
is in part owing to high variability in the bias correction el-

11
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Fig. 8. Estimated stocking in domains defined by different
postfire assessment lags over NFS lands that burned between
2000 and 2003 in MT. Synthetic estimates from external KNN
estimates shown in gray, MA estimates in blue, and direct
estimates in gold. Intervals span £2 SE; domain sample sizes
(ng) are printed above the x-axis.
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ement for small ng4, particularly n; < 10 (Fig. 6). As suggested
by Bell et al. (2022), it may be beneficial to rely entirely on
synthetic estimation where n, falls below a certain threshold.
Doing so incurs a design bias of a magnitude difficult to esti-
mate, but which is likely smaller than the gains in precision
obtained by dropping é;. In fact, that the mean bias correc-
tion tends to 0 as n, increases (Fig. 6) suggests that the bias of
the external KNN synthetic estimator is low. Of course, rely-
ing entirely on synthetic estimation is also necessary where
ng = 0. Bell et al. (2022) and McRoberts (2012) describe a
model-based inferential approach for KNN domain estima-
tion and evaluate methods for estimating (model-based) vari-
ance. The latter can be computationally demanding but likely
feasible for domains of the size considered here (Table 2).

For design-based inference, the KNN synthetic estimator
contributes to the uncertainty of the external MA estima-
tor (9) in a quite different way. The synthetic estimator effec-
tively establishes a new baseline (departing from ;) around
which variability is reckoned. Here, as in difference estima-
tion, we have conditioned on the synthetic estimation surface
and focused entirely on the within-domain dispersion around
it (cf. egs. (10) and (11)). The cross-validation techniques for
MA variance estimation discussed by McConville et al. (2020)
could potentially capture variation induced by the inherent
randomness of s;. However, with the external MA domain
estimator it is reasonable to condition on the synthetic esti-
mator because the factors affecting its variation are largely
distinct from (external to) the design-induced sampling vari-
ability within the domain of interest.
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Finally, the external KNN approach developed here can be
extended to other forms of synthetic estimation. In particu-
lar, it can be applied with regression to provide an external
generalized regression estimator (Gaines 2022). Like the ap-
proach developed by Mandallaz (2013), this would necessitate
estimation of distinct regression coeflicients for each domain
of interest. However, it would depart from their strategy by
excluding the data from the domain of interest (thus ensur-
ing externality) rather than by allowing for domain-specific
coefficients. Also, while Baffetta et al. (2009) adopt the term
"empirical difference estimator” for what is equivalent to our
unconstrained MA estimator, we would argue that this term
is better applied to the external MA estimator. This is be-
cause it is only in the latter case that the proxy function
is derived from sources outside the domain of interest. Of
course, when considering simultaneous inference for multi-
ple domains there may be a need to account for cross-domain
dependence in synthetic estimation surfaces. However, this
is not central to our interest as the method was developed
primarily for unbiased estimation of stocking within specific
(and possibly singular) domains. Whereas many model-based
approaches to SAE require a collection of domains to be de-
fined in order to estimate the mean of any single domain,
the approaches studied here are applicable where there ex-
ists only a single domain of interest, provided a sample of
larger scope exists.
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Appendix A

Results concerning the mean and variance of the MA do-
main estimator given by (9) can be derived under SRS, but
consider first the wider class of equal probability sampling
designs and the condition ng > 0. The latter is a precondition
for the application of the MA domain estimator (9) under any
form of KNN (or regression) estimation. Under these condi-
tions

(A1) E(e&) =E[E(&|mna)l,

:E[E(r;;yilnd)}—E[E<:d;f’i(s)lﬂd>i|
1 1

Suppressing the temporal dependence of y; and §; (s) for ease
of exposition, the first of the inner expectations of (A1) can
be written as

(A2) E@yilng) =E(y(wi) |ng)

=, y(w) f(wing) dw

where f{w|ng) is the conditional probability density func-
tion for location w. In general, fiw|n;) can vary with w.
In particular, under the FIA design the dispersion of sam-
ple points effected by the hexagonal tessellation means
that a realized domain sample size can reduce fiw|n;) to 0
for points in hexagons intersected by the domain bound-

14

aries. Yet under SRS, f(wing)= f(w)= AlT, and thus (A2)
simplifies to

(A3) E(ynnd)zj%d/z)y(w) aw = iy

The second inner expectation of (A1), E(J;(s) |ng) =
E (¥ (wi, s) | ng) is not analytically tractable for s = s,. The rea-
son is that y(w;,s,) is a random function not only of the
evaluation location w;, but also of all other sample locations
through the nonlinear random function H(i, k, s,) of eq. (1).
However, if s = s,; then

(A4) E(F(Wi,s_q) Ing) = E[E (¥ (Wi, s_a) 14, 5_a) |ng]
= [ [ gws-a) g s-a) awine
Dy

In general, filw|ny, s4) can again vary with w but under SRS
f(wing,s_q) = f (W) = 4 such that

(AS) E(§(wi s q)|ng) =E [Al
aJp,

=E [y.4 (5-a) | 14]

F(W,5_q) dw| nd]

Substituting (A3) and (A5) into (A1) allow for the result

1 & 1 &
(A6) E(eq) =E |:”d ;Mm} —E |:na ;E (1.4 (5—a) |”d]i|
= pya — E 1.4 (5-a)]

As such, under SRS the external KNN MA estimator (9) has
expectation

(A7) E(fiya) =F [py.a(s-a) +éa]
=E[nya(s-a)] + rya — E [y (s-a)]

= WUyd

That is, the external KNN MA domain estimator is design-
unbiased under SRS given ng > 0. Unfortunately, this re-
sult does not generalize to the wider class of equal prob-
ability designs. In particular, it does not carry over to the
FIA design where conditional (on n4) spatial sampling in-
tensities are not necessarily equal across arbitrary domains
owing to the design’s underlying hexagonal spatial struc-
ture. More importantly in the context of this research, re-
sult (A7) does not generalize to the unconstrained KNN ap-
proach that draws on the complete sample (s,). Where KNN
uses the full sample or any subsample that includes elements
of s4, ¥; (s) is a random nonlinear function of the sample lo-
cations (cf. Baffetta et al. 2009) and we cannot solve (A3)
analytically.

Carrying forward the above noted conditions, the vari-
ance of the external KNN MA estimator can be written
as

(A8)  V (fya) =E[V (fyalng.s—a)] +V [E (ya|na.5-a)]
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Focusing on the inner expectation of (A8) and using the above
results (A3) and (A5)

_ 1 &
(A9)  E (fyalna.s—a) =E (uy.a(s-q) Ina,5-q) +E (”d ZYi Iﬂa,S_d> -
im1
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1,
E (nd ;% (s—a) Iﬂd,s—a)

1 & 1
= pyal(s-a) + - D E(yilng) - - Y E@i(s-a) Ima,5-a)
i=1 i=1

1 & 1
= Uyd (s-a) + a > tya - " > g ls—a) = piya
i=1 i=1

Therefore the full variances reduces to

V (iya) = E[V (3.4 (5-a) + €a11a.5-a) | +V [y.a]
=E[V (eaIng,s_a)]

That s, the design variance of the external KNN MA domain

estimator is simply the conditional variance of the bias cor-
rection term, averaged over all possible partitions of the pop-

(A10)
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ulation/domain sample (ng and s,4). We can estimate V (74)

as
(A11) > leilsa) —eal®

Y (0a) = s

MHyd) = —(——
¥ ng (g — 1)
though this does not recognize the additional variation in-
duced by variability in ny and s4, nor that from development

of the KNN model.
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