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Abstract: This article investigates the comparison of two groups based on the two-parameter logistic
item response model. It is assumed that there is random differential item functioning in item
difficulties and item discriminations. The group difference is estimated using separate calibration
with subsequent linking, as well as concurrent calibration. The following linking methods are
compared: mean-mean linking, log-mean-mean linking, invariance alignment, Haberman linking,
asymmetric and symmetric Haebara linking, different recalibration linking methods, anchored
item parameters, and concurrent calibration. It is analytically shown that log-mean-mean linking
and mean-mean linking provide consistent estimates if random DIF effects have zero means. The
performance of the linking methods was evaluated through a simulation study. It turned out that
(log-)mean-mean and Haberman linking performed best, followed by symmetric Haebara linking
and a newly proposed recalibration linking method. Interestingly, linking methods frequently
found in applications (i.e., asymmetric Haebara linking, recalibration linking used in a variant in
current large-scale assessment studies, anchored item parameters, concurrent calibration) perform
worse in the presence of random differential item functioning. In line with the previous literature,
differences between linking methods turned out be negligible in the absence of random differential
item functioning. The different linking methods were also applied in an empirical example that
performed a linking of PISA 2006 to PISA 2009 for Austrian students. This application showed that
estimated trends in the means and standard deviations depended on the chosen linking method and
the employed item response model.

Keywords: linking; 2PL model; item response model; concurrent calibration; differential item
functioning; large-scale assessments

1. Introduction

The analysis of educational and psychological tests is an important field in the social
sciences. The test items (i.e., tasks presented in these tests) are often modeled using item
response theory (IRT; [1-3]; for applications, see, e.g., [4-14]) models. In this article, the
two-parameter logistic (2PL; [15]) IRT model is investigated to compare two groups on
test items. For example, groups could be demographic groups, countries, studies, or time
points. The group comparisons were carried out using linking methods [16]. A significant
obstacle in applying linking methods is that the test items could behave differently in the
two groups (i.e., differential item functioning), that is it cannot be expected that the two
groups share a common set of statistical parameters for the test items. Such a situation
is particularly important in educational large-scale assessment (LSA; [17-19]) studies in
which several countries are compared. It can be expected that test items function differently
because there are curricular differences in those countries.

The paper is structured as follows. In Section 2, the 2PL model with differential item
functioning is introduced. In Section 3, several linking methods are discussed. In Section 4,

Foundations 2021, 1, 116-144. https:/ /doi.org/10.3390/foundations1010009

https:/ /www.mdpi.com/journal /foundations


https://www.mdpi.com/journal/foundations
https://www.mdpi.com
https://orcid.org/0000-0002-8226-3132
https://doi.org/10.3390/foundations1010009
https://doi.org/10.3390/foundations1010009
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://doi.org/10.3390/foundations1010009
https://www.mdpi.com/journal/foundations
https://www.mdpi.com/article/10.3390/foundations1010009?type=check_update&version=1

Foundations 2021, 1

117

we present the results of a simulation study in which these linking methods are compared.
In Section 5, an empirical example using the PISA datasets from 2006 and 2009 for Austria
is presented. Finally, the paper closes with a discussion in Section 6.

2. Linking Two Groups with the 2PL Model
2.1. 2PL Model

For dichotomous items i = 1,. .., I, the item response function (IRF) of the 2PL model
is given by [3,20]:

P(X; = x|0) = Pi(x;a;,b;) = ¥((2x — D)a;(0 — b;))  x=0,1 , 1

where ¥ (y) = exp(y)/ (1 +exp(y)) is the logistic link function, a; is the item discrimination,
and b; is the item difficulty. The one-parameter logistic (1PL) IRT model (also referred to as
the Rasch model; [21]) fixes all item discriminations 4; to one.

The 1PL or the 2PL model is usually estimated under a local independence assumption,
that is:

1
P(X = x) = / [1Pi(xia,b:)f(8)do @)
i=1

where f is the density of 6 and x = (x1,...,x). In many applications, 6 is assumed to
be normally distributed (i.e., 6 ~ N(u,¢?)). In (2), the multivariate contingency table of
X with corresponding probabilities P(X = x) involving 2! item response patterns was
summarized by a unidimensional latent variable 6.

2.2. Linking Design

To assess the distributional differences between two groups, an appropriate linking
design must be established to identify group differences. Such a linking design is displayed
in Figure 1. For two groups g = 1,2, there is a set Iy of common items (also referred
to as anchor items or link items) that are administered in both groups. There are also
group-specific items I, that are uniquely administered in each of the two groups.

Group 1 Group 2
common
items 1 0 Y 0
I 1
unique
items
I 2

Figure 1. Linking design for two groups with common items Iy and group-specific unique items Iy
and I,.

This linking design is also referred to as a common items nonequivalent group
design [22]. In equating, no common items exist in many applications, but two test forms
are administered to equivalent groups [23]. Equating is often performed with the goal
of producing an equivalency table for the sum score in a test, while linking determines
linking constants in order to identify group differences with respect to the latent variable 6.
In this article, we are interested in determining distributional differences between the two
groups for the latent variable 6.

It has to be emphasized that differences between the two groups are mainly deter-
mined by the set of common items if the linking relies on an IRT model. The employed IRT
models can predict the expected performance of students on items that were not adminis-
tered. The crucial assumption is that item responses on nonadministered unique items can
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be inferred (or imputed) from common items. This corresponds to an ignorability assump-
tion in the missing data literature and translates into the conditional independence of item
responses on unique items conditional on item responses on common items (see [24,25]). If
a unidimensional IRT model with a local independence assumption (2) holds, this condition
is automatically fulfilled.

2.3. Random Differential Item Functioning

Common items in the set Iy are administered in two groups ¢ = 1,2 (see Figure 1). It is
assumed that the 2PL model (see Section 2.1) holds in both groups. The situation in which
item parameters do not differ between groups is called measurement invariance [26-28].
However, it is likely in many applications that items function differently in the two groups.
The existence of group-specific item parameters is labeled differential item functioning
(DIF; [29-33]; for applications, see, e.g., [34-38]). In this case, items possess group-specific
item discriminations a;; and item difficulties bj,. DIF in item discriminations is referred
to as nonuniform DIF (NUDIF), while DIF in item difficulties is referred to as uniform
DIF (UDIF) if there is no DIF in item discriminations (see [32,39,40]). Note that the local
independence assumption (2) holds within each group even though the item parameters
can differ across groups.

For the rest of this article, we assumed random DIF [41-50]. The main idea is that
the difference of item parameters between groups is modeled by a distribution. Hence,
a population perspective to a universe of items was adopted. Random DIF for item
discriminations g (i=1,...,1;g=1,2)is defined as:

ap =a;—f; and ap=a;+f; , 3)

where DIF effects f; are considered as a random variable that follows a distribution Fy.
Common item discriminations a; can be considered either fixed or random. In the following,
we considered them as fixed. Item difficulties b;, are also considered as random DIF, and
DIF effects e; follow a random distribution F,:

by =b;—e and bp=>b;+e , 4)

where b; are common item difficulties.

It is important to emphasize that there is an inherent indefinability of a simultaneous
determination of average DIF effects and average group differences [51-54]. Hence, some
structural assumptions must be posed on the distributions of DIF effects F. and Fs. One
possible choice would be to assume E(e;) = E(f;) = 0; that is, random DIF is is described
by unsystematic differences in the item parameters (see Appendix A for further details). A
frequent assumption is that DIF effects are normally distributed with zero means:

e; ~N(0,77) and f; ~N(0,72) (5)

It is impossible to assume the means of DIF effects different from zero because average
DIF effects are confounded with average group differences. Note that it holds that a;, —
ap = 2f; ~N(0,217) and bj — by = 2¢; ~ N(0,277).

As an alternative, a sparsity assumption might be posed on DIF effects. In this case,
the majority of items have DIF effects of zero, while only a few items have DIF effects
different from zero [44,55]. If DIF effects are considered as fixed, this situation is known as
partial invariance [56-58]. The random DIF distribution is a mixture distribution with two
classes: one class with zero effects and the other class containing DIF effects different from
zero. The mixture distribution can be simultaneously estimated in an IRT model with two
groups ([55]; see also [59]). Alternatively, DIF detection methods can be used to identify
items whose DIF effects differ from zero [32,60,61]. These items can be removed from
linking in subsequent analysis (see, e.g., [62]). However, some research has shown that
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simultaneous treatment of the linking and modeling of DIF effects can result in superior
statistical performance [54,63-66].

We would also like to point out that DIF effects in item discriminations in Equa-
tion (3) follow an additive model. Alternatively, a multiplicative model for DIF effects can
be assumed:

ap =a;/fi and ap=af; , (6)

which corresponds to an additive model in logarithmized item discriminations:
log ajy =log a; —log f; and log a;p =log a; +log fi . )

It is hard to decide in empirical applications whether DIF effects for item discrimina-
tions should be modeled in the untransformed metric (see Equation (3)) or a logarithmized
metric (see Equation (7)).

The simulation study only considered normally distributed DIF effects with zero
means and an additive model for DIF effects in item discriminations.

2.3.1. Identified Item Parameters in Separate Calibrations in the Two Groups

In Section 3, we discuss some linking methods that rely on item parameters that were
obtained from separate calibrations. That is, the 2PL model was separately fitted for the two
groups. For reasons of identifiability, it has to be assumed that in the first group, it holds
that 41 = 0 and 07 = 1. In a separate estimation for the first group with an infinite sample
size, the estimated item discriminations d;; are equal to the data-generating parameters 4;;.
The same holds for estimated item difficulties, that is b = bj;.

In the second group, there are group-specific item parameters a;, and b;; and distribu-
tion parameters yy # 0 and 0, # 1. In a separate estimation for the second group, it was
assumed that the mean was set to zero, and the standard deviation (SD) was set to one.
Hence, estimated item parameters also include the distribution parameters. We obtain:

41(0 — bpp) = ap(020* + po — bp) = (ap02) (0% — 03 *(bin — 12)) 8)

where the standardized ability 0* is standard normally distributed (i.e., N(0,1)). From
Equation (8), it follows that:

B =apoy and  bp =05 (bp—pa) . )

2.3.2. The Role of Normally Distributed Random DIF in Educational Assessment

It should be noted that the presence of random DIF implies that there is no single item
for which the two groups share the same item parameters. Hence, all items are allowed
to have different item parameters. By posing a normal distribution on DIF effects, it was
assumed that DIF across groups vanishes on average for an infinite number of items. The
presence of normally distributed random DIF is strongly different from the situation of
partial invariance in which only a few items (or a few item parameters) possess DIF, while
the rest of the items (or item parameters) do not have DIF. The two kinds of DIF effects can
also simultaneously occur [65]. In our experience, we mainly observed random fluctua-
tions of group-specific item parameters, which would correspond to normally distributed
random DIF instead of to the case of partial invariance. However, it seems that ensuring
partial invariance is seen as a measurement ideal in educational LSA studies [67-70]. We
have argued against such a perspective elsewhere [54,65,71,72] and think that the random
DIF perspective with normally distributed DIF effects is more relevant in real-world ap-
plications. Moreover, we think removing items due to DIF from group comparisons is
unwise because DIF can be interpreted as construct-relevant [32,52,73-75]. In this situation,
a group difference that relies on a purified set of items can bias estimated group differences
with respect to the means and standard deviations.
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3. Linking Methods

In the following, we discuss linking methods that allow estimating the distribution
parameters i, = E(6) and 0, = SD(6) of the second group. Let -y denote item parameters 4;
and b; of common items Iy and <y item parameters from the group-specific sets of unique
items I, for ¢ = 1,2. Furthermore, denote by X, the matrix of observed item responses from
group ¢ foritems i € Iy U I;. For group ¢ = 1, 2, the log-likelihood function is defined by:

N
(1, 0,70, 75 Xg) = ¥ log / TT Pixpgiiaibi)f(6;m,0)d0 | (10)
p=1

IGI()UIg

where x,,; is the item response of person p in group g at item i. The IRT model in (10)
can be estimated by marginal maximum likelihood (MML) estimation and an expectation—
maximization algorithm [76-79].

For reasons of identification, we define y; = 0 and 0y = 1 and identify the distribution
parameters i and o> of the second group. Separate calibrations for the two groups
can be carried out and result in group-specific item parameter estimates 4;, and f)ig (see
Section 2.3.1). These item parameters were subsequently transformed utilizing linking
methods in order to obtain estimates fi; and 0,. See [16,22,80-82] for an overview of linking
methods. In the next subsection, we discuss several linking methods.

3.1. Log-Mean-Mean Linking

In log-mean-mean linking (logMM; [16]), the means of the logarithmized item dis-
criminations and item difficulties in the two groups are set equal for identifying group
means and group SDs. The SD o7 of the second group is estimated as:

0y exp<|1 | Zlog dp — |I | Zlog aﬂ) , (11)

iely icly

where |Iy| is the number of items in the set Iy. The estimation in (11) corresponds to the
assumption of additive DIF effects in logarithmized item discriminations (see (7)). The
mean yp of the second group is estimated by:

Z b,z + | Z bzl . (12)

ZGIO 1610

It can be shown that logMM estimates are consistent under weak conditions. Here,
consistency means that the number of common items (i.e., |[y|) is tending toward infinity.
Moreover, it was assumed that group-specific item parameters would have been estimated
with an infinite sample size (i.e., N — c0). Consistency proofs can be easily modified to

the case of finite sample sizes (use %, as the mathematical symbol for consistency in the
folllowing). Then, consistency is meant under a double sampling scheme in which the
number of persons and number of items tends to infinity (i.e., N — co and |Iy| — o). We
now present the consistency result.

Proposition 1. Assume that DIF effects e; fulfill E(e;) = 0. For DIF effects f;, one of the following
conditions holds:

(i) For additive DIF effects f; (Equation (3)), it holds that E(f;) = 0 and f; has a symmetric
distribution;
(ii)  For multiplicative DIF effects f; (Equation (7)), it holds that E(log f;) = 0.

Then, logMM estimators iy and & are consistent for up and oy, respectively:
fo By and 0 B oy for I — o0 . (13)

Proof. See Appendix B. O
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3.2. Mean-Mean Linking

In mean-mean linking (MM; [16]), the means of untransformed item discriminations
are matched. Hence, the estimation in (11) is substituted by:

1 .
m ‘ aip
by = (14)
— Y an
|IO‘ i€l l

This estimation corresponds to additive DIF effects in untransformed item discrimina-
tions (see (3)). The estimation formula for fi; in (12) remains unaltered.
It can also be shown that MM estimates are consistent under weak conditions.

Proposition 2. Assume that DIF effects e; fulfill E(e;) = 0. For DIF effects f;, one of the following
conditions holds:

(i) For additive DIF effects f; (Equation (3)), it holds that E(f;) = 0;
(ii)  For multiplicative DIF effects f; (Equation (7)), it holds that E(log f;) = 0 and log f; has a
symmetric distribution.

Then, MM estimators i and 0, are consistent for yp and o, respectively:
~ P ~ P
fla =~ up and 06y = op for|lp] — oo . (15)

Proof. See Appendix C. [

Finally, it is instructive to study the effects on the estimates in MM linking if the true
effects do not have zero means. For additive DIF effects f;, we assumed E(f;) = J¢ and
E(e;j) = .. Using similar derivations as in Appendix C, we obtain:

A—|—5f_ 1—|—5f/A

~ P
= 1
Uz—>¢TzA_5f 021_5f/A , (16)
where A = lim |, |11—0‘ Zl@ll a;. Setting B = limj| o, ﬁ Zy:o‘l b;, we obtain:

14+6:/A 6/ A 1

o P f f
— —26 17

e R T Y e R 17

If DIF effects do not have zero means, Equations (16) and (17) show that biased
estimates for the group mean and the group standard deviation can be expected.

3.3. Haberman Linking (HAB and HAB-Nolog)

Haberman linking (HAB; [71,83,84]) provides a generalization of logMM and MM to
multiple groups while simultaneously estimating common item parameters a and b. HAB
consists of two steps. In the first step, group-specific SDs are estimated. In the second step,
group-specific means are estimated.

The originally proposed HAB linking [83] operates on logarithmized item discrimi-
nations (HAB). To estimate 0>, the linking function in HAB for the particular case of two
groups is:

Hl,log (‘72/ u) = Z (log apn — log ai)z
ielyUl
+ Z (logdjp —loga; —log (72)2 . (18)

ielyUlp
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Parameters in HAB linking are estimated as the minimizer of (18):

(02, a) = argmin Hy jo4(0, @) . (19)
03,4
Fori € Ig for g = 1,2, we obtain 4; = Zlig. Furthermore, for i € I, the minimization
of (18) corresponds to a two-way analysis of variance. We obtain (see Equation (A31) in
Appendix D):

0n = exp I ) log a; — I Y logaa| , (20)
| ‘ i€l | | i€l

which shows the equivalence to logMM linking with respect to the estimation of .
In the second step, group means are estimated. The linking function is given as:

Ho(pa )= Y (ba—b) + X (o2 —bitp) (21)

ielgUlL ielyUly

The parameters are estimated as:

(12, 13) = argmin H(y, b) . (22)
uo,b

Using the same derivation as for Hl,log/ we obtain:

Z blZ + Z bzl . (23)
16[0 1610
Notably, Equation (23) coincides with the estimation in logMM linking (see Equation (12)).
As an alternative, Haberman linking can also be conducted based on untransformed
item discriminations [71]. This method is labeled as HAB-nolog. It turned out that HAB-
nolog outperformed HAB in some situations for multiple groups [71,84]. The linking
function of HAB-nolog is given by:

. 2 . 2
Hipolog(02,a) = Y (an —a;—1)"+ ) (ap—a;—0)" . (24)
iclyul i€lhUl

Parameter estimates in HAB-nolog linking are determined by:

(02, a) = argmin Hl,nolog (02,a) . (25)
0,4

The SD of the second group is given by (see Equation (A36) in Appendix D):

|I|Za12 |I|2ull . (26)

i€l i€l

The linking function for i, in HAB-nolog is the same as in HAB (see Equation (21)).

3.4. Invariance Alignment with p = 2

Asparouhov and Muthén [85,86] proposed the method of invariance alignment (IA)
to define a linking that maximizes the extent of invariant item parameters. IA can also be
regarded as a linking method that handles noninvariant item parameters [71].

The IA method is based on estimated group-specific item intercepts ;, = ﬁigéig and
item discriminations 4;; obtained from separate calibrations. IA was originally formulated
to detect only a few noninvariant items. It has been pointed out that IA in its original
proposal is not an acceptable linking method in the presence of normally distributed DIF
effects [87-89]. In [71], IA was studied using a general class of so-called L,-type robust
linking functions. The original IA formulation used p = 0.5 [85]. For normally distributed
DIF effects, p = 2 is an adequate choice [71,89]. Hence, we investigate IA with the loss
function using p = 2 (IA2).
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It has been shown that IA estimation originally formulated as a joint estimation
problem can be reformulated as a two-step estimation method [71]. In the first step, group
SDs are computed. In the second step, group means are computed. For two groups, 0
is estimated in the first step and y; in the second step. Note that the first group serves
as the reference group (i.e., it holds that #; = 0 and 07 = 1). The formulas in [71] can be
simplified to the case of two groups for providing estimates i and 05:

AN\ 2
0p = argmin Z (ﬁ,-l - al2> and (27)
o el 02
5\ 2
fly = argmin Z (1/11 Uip + ,uzf2> . (28)
H2 i€l 02

The estimates in (27) and (28) have close expressions (see Equations (A41) and (A45)
in Appendix E).

3.5. Haebara Linking Methods (HAE-Asymm, HAE-Symm, HAE-Joint)

In contrast to the MM, logMM, HAB, HAB-nolog, and IA linking methods, Haebara
(HAE) linking [90] aligns IRFs instead of directly aligning item parameters. The linking
function in asymmetric HAE (HAE-asymm; [90]) linking is given as:

Hasymm (#2,02) = ¥ / )) —‘If(aglaiz(e — oabiy — y2)>]2w(9) do . (29)

1610

Estimated distribution parameters are obtained by minimizing (29):

(fiz, 0») = argmin Hasymm(llz, 7). (30)

H2,02
The linking function (29) aligns IRFs of the second group to those in the first group.
Hence, it is asymmetric because parameters in the second group are expected to behave
similarly to the first group. However, the first group could alternatively be aligned to the
second group. To robustify the HAE linking, both directions of alignment are considered
in symmetric Haebara linking (HAE-symm; [91,92]), which employs the linking function:

Hgymm (#2, 02) 2/ a;1(0 — bzl)) ( Y2 (0 — by —ﬂz))]zw(‘))d‘g
i€l (31)

+ ZI: / 81020 — o5 ' (b — #2))) —‘I’(ﬁiz((9 - Biz)ﬂzw(g) do

In a similar vein, the estimated mean and the SD for the second group is given by
and defined as:

(fi2,02) = argmin Hsymm (p2,02) . (32)
H2,02
A generalization of HAE linking to the general case of multiple groups was proposed
in [93]. In this joint Haebara (HAE-joint) linking approach, distribution parameters are
simultaneously estimated with common item parameters. The linking function in HAE-
joint is defined as [65,93,94]:

Higint (2,02, 2,b) = Y / 0~ b)) — ¥ (a(0 - bi))rw(e) 4o
i€l (33)

+Z/ 129 sz)) T(ﬂi(fTZG—bierz))rw(G)dG ,

i€l
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where a and b denote common item parameters. Parameter estimates are given by mini-
mizing (33):

(fi2,02,8,b) = argmin Higine(yi2, 02, a,b) . (34)
}lz,(Tz,a,b
A variant of joint Haebara linking was proposed in [84]. Note that in joint Haebara
linking, common IRFs are aligned to group-specific IRFs.

3.6. Recalibration Linking (RC1, RC2, and RC3)

A further linking technique is recalibration (RC) linking. This is based on item pa-
rameters obtained from separate calibrations. The core idea is that group differences in
distributions can be inferred by recalibrating a study with one group using item parameters
from the other group. RC methods are mainly used in LSA studies such as the Programme
for International Student Assessment (PISA; [95]), Progress in International Reading Lit-
eracy Study (PIRLS; [96]), and Trends in International Mathematics and Science Study
(TIMSS; [97,98]).

In PISA, RC linking was employed until PISA 2012 for the 1PL model to handle model
misspecifications (i.e., the data-generating IRT model deviates from the 1PL model) in
linking that could artificially impact the estimated SDs [99]. RC linking in PIRLS and TIMSS
operates on the 3PL model [98,100,101]. Notably, recalibration methods have also been
proposed for determining linking errors in PIRLS/TIMSS [101], as well as in PISA ([69],
p- 176£t.), but the two approaches turned out to be different.

RC linking is based on estimated item parameters from the first and the second
groups. Item parameters are obtained assuming y1 = i = 0 and 0y = 0, = 1 in separate
calibrations. The group-specific parameter estimates are defined as:

(95", 4") = argmax 1(0,1, (70,7m); X;) and (35)
Y0,Y1

72 4y = 10,1 X 36

(99,92 ) = argmax 1(0,1, (70, 12); X2) - (36)
Y0,Y2

To obtain the mean and the SD of the second group, the data of the first group (i.e.,
X)) are recalibrated using item parameters from the second group (i.e., '?SZ)):

5 (2
(m1,81,41) = argmax I(p, o, (’Y((J LX) (37)
HOom
A recalibrated mean m; and a recalibrated SD s; are obtained. These two parameters
indicate differences between the two groups. Similarly, data of the second group (i.e., X»)

(1),

can be recalibrated using item parameters from the first group (i.e., 4,
5 (1
(m2/52/g2) = argmax l(]/l/ ag, ('Y(g )/ 72)/X2) . (38)
HOo,72

Based on these estimates, the distribution parameters for the second group are defined as:

‘ﬁg = —Ssmy{ , (3’2 =S (39)

where the scaling factor s can take different forms. Note that fi, relies on the recalibrated
mean 1 for the first group and the scaling factor s. The three RC linking methods differ
concerning the scaling constant used:

Method RC1 : s = Sl , MethodRC2:s=s, , MethodRC3: s = Zﬁ (40)
1 1
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The linking methods RC1 and RC2 are asymmetric, while method RC3 relies on both
recalibrated SDs. The scaling factor in RC3 linking is defined as the geometric mean of the
scaling factors in RC1 and RC2. The definition is motivated by the fact that the impact on
recalibrated SDs is symmetrically treated. The linking method RC1 is currently used in
PIRLS and TIMSS [96,98] and was used in PISA until 2012 [99]. To our knowledge, linking
methods RC2 and RC3 have not yet been investigated in the literature.

3.7. Anchored Item Parameters

The linking method based on anchored item parameters (ANCH; [16,22,102]) estimates
the distribution parameters in the second group by fixing the item parameters of the
common items to those of the first group. Assume that item parameter estimates in the
first group are computed as:

(’?O/ '?1) = argmax I(O/ 1, (’)’0/ 71);X1) : (41)
0,71
In ANCH linking, y2 and o are estimated by maximizing the log-likelihood function
while fixing g (i.e., Y0 = Jo):

(P2, 02, 92) = argmax I(pz, 02, (0, 72); X2) (42)
H2,02,72

It should be noted that RC linking can be considered a variant of ANCH linking
because, in RC linking, the distribution parameters of the first group are re-estimated using
anchored item parameters from the second group. However, the distribution parameters
of the second group are indirectly obtained by transforming the re-estimated distribution
parameters of the first group (see Section 3.6). In contrast, ANCH provides an estimate of

H2 and oy directly.

3.8. Concurrent Calibration

Concurrent calibration (CC; [65,70,103]) is based on a multiple-group IRT model and
presupposes invariant item groups across groups. The distribution parameters of the
second group are determined by maximizing the joint likelihood:

(ﬁZI 0-2/ '?O/ ’?lr '?2) = argmax {Z(O/ 1/ ('YO/ 'Yl)/Xl) + Z(VZIO'ZI ('YO/ 72)1X2)} (43)

H2,02,70,71,72

In the presence of random DIF, the log-likelihood function in (43) will typically be
misspecified. The estimated mean and SD can typically be biased due to this misspecifica-
tion. It has frequently been pointed out that separate calibration with subsequent linking
can be more robust to the presence of DIF than CC [16,54,102]. CC can only be expected to
be more efficient than linking based on separate calibrations in small to moderate sample
sizes and in the absence of DIF [65]. Notably, CC is more computationally demanding than
linking based on separate calibration [65,104].

4. Simulation Study
4.1. Purpose

The purpose of this simulation study was to investigate the performance of linking
methods in the two-group case for the 2PL model under different sample sizes, different
numbers of items, and different amounts of uniform and nonuniform DIF. Most simula-
tion studies either assume invariant item parameters (i.e., no DIF) or presuppose partial
invariance in which only a few item parameters differ between groups (e.g., [63,105-112]).
There is a lack of research in the presence of random DIF, although there is some initial
work for continuous items [88,89]. Moreover, although recalibration linking is in opera-
tional use in LSA studies, they have not yet been systematically compared to alternative
linking methods.
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We expected from the previous research and our analytical findings in
Propositions 1 and 2 that moment-based linking methods could be competitive with
the CC and HAE linking methods [54,65]. We did not have specific hypotheses regarding
the performance of recalibration linking.

4.2. Design

We simulated a design with two groups and only common items (i.e., no unique items).
Data were simulated according to the 2PL model with different amounts of random DIF. In
the simulation, it was assumed that there were only common items and no group-specific
unique items. The 2PL model with random DIF was simulated according to Equations (3)
and (4). Table A1 in Appendix F shows item parameters a; and b; for 20 items used in the
simulation. The first group served as a reference group assuming y; = 0 and ;7 = 1, while
the distribution parameters for the second group were yp = 0.3 and 0 = 1.2.

In the simulation, four factors were simulated. First, we chose sample sizes N = 500,
1000, and 5000 (3 factor levels). Second, the item number was either [ = 20 or I = 40
(2 factor levels). For 40 items, the item parameters from Table A1 were duplicated. The
random DIF SD 1, for item difficulties b; was 0, 0.1, 0.3, or 0.5 (4 factor levels). The random
DIF SD T, for item discriminations a; was 0, 0.15, 0.25 (3 factor levels). In total, there were
3 X 2 x 4 x 3 = 96 conditions employed in the simulation.

In total, 1000 datasets were simulated and analyzed in each condition.

4.3. Analysis Methods

The 2PL model was separately estimated in the two groups. Afterward, 13 linking
methods (logMM, HAB-log, MM, HAB-nolog, IA2, HAE-asymm, HAE-symm, HAE-joint,
RC1, RC2, RC3, ANCH, CC; see Section 3) were applied.

The parameters of interest were the estimated mean fi; and SD &, for the second group.
For the two parameters, the bias and root-mean-squared error (RMSE) were computed. To
decrease the dependence of the RMSE on the sample size and the number of items, we
computed a relative RMSE for which the RMSE of a linking method was divided by the
RMSE of the linking method with the best performance. Hence, this relative RMSE had 100
for the best linking method as its lowest value.

To summarize the contribution of each of the manipulated factors in the simulation,
we conducted an analysis of variance (ANOVA) and used a variance decomposition to
assess the importance.

Moreover, we classified linking methods as whether or not they showed satisfactory
performance in a particular condition. We defined satisfactory performance for the bias if
the absolute bias of a parameter (i.e., the estimated mean fl, or estimated SD ¢,) was smaller
than 0.01. In LSA studies such as the Programme for International Student Assessment
(PISA), standard errors were about 0.02 or 0.03 for standardized ability variables 0. It
should be required that the bias only be a fraction of the variability introduced by the
sampling error, which motivated the value of 0.01 as a cutoff. An estimator had satisfactory
performance concerning the RMSE if the relative RMSE was smaller than 120. Here, an
alternative estimator to the best-performing estimation should not lose too much precision.
With an RMSE of 120, the relative-mean-squared error (MSE) was 144 (note that 1.22 = 1.44),
which corresponded to a loss in precision of 44%. Estimators with worse performance
might not be considered as satisfactory in such a situation.

In all the analyses, the statistical software R [113] was used. The R package TAM [114]
was used to estimate the 2PL model with marginal maximum likelihood as the estimation
method. The linking methods were estimated using dedicated R functions or the existing
functionality in the R packages sirt [115] and TAM [114]. The ANOVA model was estimated
with the R package Ime4 [116].
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4.4. Results

In Table 1, the variance decomposition of the ANOVA is presented. All terms up
to three-way interactions are included. From the size of the residual variance, it can be
concluded that the first three orders are sufficient to capture the most important factors in
the simulation.

It turned out that sample size (N) and the number of items (I) were only of minor
importance in the first three-order terms in ANOVA. However, the linking method, as well
as the size of random DIF were important factors. Importantly, the random DIF SD (1) in
item difficulties b; had a large influence on the estimated means, while random DIF SD (t,)
in item discriminations a; strongly impacted the estimated SDs.

Due to these observations, we decided to provide aggregated results for three impor-
tant groups of cells in the simulation. First, we aggregated the results for six conditions
with no DIF (NODIF; 1, = 0 and 1, = 0). Because there were two estimated parameters
(mean and SD), this resulted in aggregation across twelve measures for the bias and RMSE,
respectively. Second, we considered all 18 conditions with uniform DIF (UDIF; 7, > 0
and 1, = 0). Third, we provide summaries across all 48 conditions with nonuniform DIF
(NUDIF; t; > 0).

Table 1. Variance proportions of different factors in the simulation study for the bias and RMSE for
the estimated mean fl; and estimated SD &, for the second group.

fl2 02
Source Bias RMSE Bias RMSE
N 0.3 1.1 0.6 3.9
I 0.0 0.3 0.0 0.0
Meth 10.2 14.9 19.1 0.0
T 13.0 0.0 0.8 1.8
T, 4.3 9.0 12.3 0.0
N x I 0.0 0.0 0.0 0.0
N x Meth 0.0 3.7 0.8 0.0
N xT1 0.0 24 0.0 0.0
N x 1, 0.0 0.6 0.0 5.0
I x Meth 0.4 0.1 0.1 0.0
Ix7 0.0 0.1 0.0 0.0
I %1, 0.0 0.0 0.0 0.6
Meth x 1, 58.1 13.1 17.5 14.2
Meth x T, 8.2 12.1 47.7 13.2
Ta X Tp 0.0 4.1 0.0 17.7
N x I x Meth 0.0 0.0 0.1 0.0
N xIXxT, 0.0 0.2 0.0 0.0
NXxIxT, 0.0 0.1 0.0 0.4
N x Meth x T 0.2 7.5 0.0 4.2
N x Meth x 1, 0.0 4.0 0.0 9.1
NXx1 X1 0.1 10.0 0.0 13.8
I X Meth x T, 0.5 0.0 0.0 0.4
I x Meth x 1, 0.1 0.0 0.2 1.1
I X1 X1 0.1 0.3 0.0 0.7
Meth X 1, X T3 1.0 10.1 0.1 8.2
Residual 3.7 6.4 0.6 5.7

Note. N = sample size; I = number of items; Meth = linking method; 7, = standard deviation of DIF effects in item
discriminations a;; T, = standard deviation of DIF effects in item difficulties b;. Percentage values larger than 1.0
are printed in bold.
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In Table 2, the performance and the linking methods are summarized across these
three groups of conditions by classifying all linking methods as either satisfactory or
nonsatisfactory. Table 2 shows the proportion of conditions in which a linking method
provided satisfactory results. In the absence of DIF (columns “NODIF”), all methods
performed well in most of the conditions. Notably, IA2, the asymmetric recalibration
methods RC1 and RC2, as well as ANCH provided biases in some instances. In the case of
uniform DIF (columns “UDIF”), HAE-asymm, HAE-joint and CC cannot be recommended
in terms of the bias. Moreover, only moment-based methods (logMM, HAB, MM, HAB-
nolog) can be recommended in terms of the RMSE. Finally, in the presence of nonuniform
DIF (columns “NUDIF”), moment-based methods, as well as HAE-symm and RC3 were
satisfactory in terms of the bias. If the RMSE is considered as an additional criterion,
utilizing linking methods MM, HAB-nolog, HAE-symm, and RC3 can be suggested.

Table 2. Summary of the satisfactory performance of linking methods for the absolute bias and RMSE
across parameters (mean fl; and standard deviation 6») and conditions.

Bias RMSE
NODIF UDIF NUDIF NODIF UDIF NUDIF
logMM 100 97 94 100 100 45
HAB 100 97 94 100 100 44
MM 100 94 95 92 100 72
HAB-nolog 100 94 96 100 100 78
1A2 75 78 8 100 100 4
HAE-asymm 100 42 42 100 61 78
HAE-symm 100 97 94 100 61 81
HAE-joint 100 42 60 100 42 61
RC1 83 78 16 100 61 29
RC2 83 78 8 100 61 48
RC3 100 94 96 100 61 79
ANCH 83 78 13 100 61 48
CC 100 50 45 100 33 46

Note. DIF = differential item functioning; NODIF = no DIF; UDIF = uniform DIF; NUDIF = nonuniform
DIF; logMM = log-mean-mean linking; HAB = Haberman linking with logarithmized item discriminations;
MM = mean-mean linking; HAB-nolog = Haberman linking with untransformed item discriminations; IA2 = in-
variance alignment with power p = 2; HAE-asymm = asymmetric Haebara linking; HAE-symm = symmetric
Haebara linking; HAE-joint = Haebara linking with joint item parameters; RC = recalibration linking (see
Equation (40)); ANCH = anchored item parameters; CC = concurrent calibration. Values smaller than 70 are
printed in bold.

In Table 3, the bias and RMSE for the mean fi; and the SD ¢, of the second group for
N = 1000 students and I = 40 items are shown. It can be seen that all linking methods
performed well in the absence of DIF (see columns “NODIF”). In the case of uniform DIF
(columns “UDIF”), HAE-asymm, HAE-joint, and CC produced nonsatisfactory results in
terms of the bias for the mean or the SD. Interestingly, the RMSE for the SD was much larger
for HAE, RC, ANCH, and CC than the moment-based methods logMM, HAB, MM, and
logMM. In the case of nonuniform DIF (column “NUDIF”), only moment-based methods
(except IA2) and HAE-symm and the newly proposed recalibration linking method RC3
produced satisfactory results. Furthermore, note that the RMSE for the SD was larger
for logMM and HAB compared to MM and HAB-nolog. This finding can be explained
by the fact that the data-generating model for DIF was an additive model that operated
on nontransformed item discriminations and favored MM and HAB-nolog. To conclude,
linking methods that are not moment-based can only be recommended as a default linking
method when the mean is of interest and there is an absence of random DIF. It depends
on the extent of UDIF (i.e., size of 1;) whether the additional variance introduced by
moment-based methods is compensated by smaller biases.
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Table 3. Bias and RMSE for mean fi; and standard deviation &, for the second group for a sample
size N = 1000 and I = 40 items as a function of the type of differential item functioning and

linking method.
Bias RMSE

NODIF UDIF NUDIF NODIF UDIF NUDIF

=0 ™ = 0.5 T, = 0.5 =0 T, = 0.5 ™ = 0.5

T, =0 T, =0 T, = 0.25 T, =0 T, =0 T, = 0.25

Mean fip
logMM 0.000 0.007 0.008 108.2 104.4 106.1
HAB 0.000 0.007 0.008 108.2 104.4 106.1
MM 0.000 0.007 0.007 108.1 103.7 104.7
HAB-nolog 0.001 0.007 0.007 108.5 103.5 104.5
1A2 —0.001 0.001 0.045 103.2 107.5 133.3
HAE-asymm  —0.002 —0.030 —0.032 102.3 100.0 100.0
HAE-symm —0.001 0.002 0.005 102.7 105.0 105.2
HAE-joint —0.002 0.067 0.064 100.9 136.1 132.4
RC1 —0.001 0.001 0.028 100.2 104.8 120.5
RC2 —0.006 —0.004 —0.022 100.0 104.0 100.1
RC3 —0.003 —0.001 0.002 100.1 103.9 109.4
ANCH —0.003 —0.004 —0.021 101.4 104.2 103.9
CcC —0.002 0.095 0.109 101.3 149.2 157.7

Standard Deviation 0»

logMM 0.000 0.003 0.008 110.2 112.6 128.9
HAB 0.000 0.003 0.008 110.2 112.6 129.4
MM —0.001 0.001 0.005 108.5 109.4 107.7
HAB-nolog 0.001 0.002 0.007 100.0 100.0 100.0
1A2 0.009 0.009 0.147 113.2 111.6 197.9
HAE-asymm  —0.002 —0.120 —0.134 107.2 378.8 185.6
HAE-symm 0.001 —0.003 0.003 108.3 233.7 119.9
HAE-joint —0.001 0.020 0.029 107.5 317.0 146.6
RC1 0.006 0.008 0.105 109.8 243.8 174.5
RC2 —0.009 —0.008 —0.097 108.5 217.2 148.3
RC3 —0.002 0.000 0.002 106.6 228.3 110.2
ANCH —0.009 —0.008 —0.097 108.5 217.2 148.3
CcC —0.001 0.015 0.029 107.4 220.4 129.0

Note: DIF = differential item functioning; NODIF = no DIF; UDIF = uniform DIF; NUDIF = nonuniform DIF;
T, = standard deviation of DIF effects in item discriminations 4;; T, = standard deviation of DIF effects in item
difficulties b;; logMM = log-mean-mean linking; HAB = Haberman linking with logarithmized item discrimi-
nations; MM = mean-mean linking; HAB-nolog = Haberman linking with untransformed item discriminations;
IA2 = invariance alignment with power p = 2; HAE-asymm = asymmetric Haebara linking; HAE-symm = sym-
metric Haebara linking; HAE-joint = Haebara linking with joint item parameters; RC = recalibration linking (see
Equation (40)); ANCH = anchored item parameters; CC = concurrent calibration. Absolute biases larger than
0.02 are printed in bold. RMSE values larger than 120 are printed in bold.

5. Empirical Example: Linking PISA 2006 and PISA 2009 for Austria
5.1. Method

In order to illustrate the consequences of different scaling models (i.e., 1PL and 2PL
models), as well as different linking methods (see Section 3), we analyzed the data for
Austrian students from the PISA study conducted in 2006 (PISA 2006; [95]) and 2009
(PISA 2009; [117]). In Table 4, the sample sizes (i.e., N) and item numbers (i.e., I) used
are presented. There were common items in the two PISA studies (Mathematics: Iy = 35;
Reading: Iy = 27; Science: Iy = 53). Moreover, the officially reported means and SDs for
Austrian students in PISA 2006 and PISA 2009 are displayed. Note that PISA 2006 and PISA
2009 employed the 1PL model and utilized the MM linking method with a subsequent
recalibration linking (method RC1; [117]).
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Table 4. Sample information and descriptive results for PISA 2006 and PISA 2009 Austria.
N 1 M SD
Domain
Po6 P09 Po6 P09 P06 P09 Po6 P09

Mathematics 3784 4575 48 35 506.8 495.9 96.8 96.1
Reading 2646 6585 27 99 491.2 470.3 107.7 100.1
Science 4927 4577 103 53 511.7 494.3 97.3 101.8

Note: M = mean; SD = standard deviation; P06 = PISA 2006; P09 = PISA 2009; N = number of students; I = number
of items; M = mean; SD = standard deviation.

In both PISA studies, we included only those students who received a test booklet with
at least one item in a respective domain. For simplicity, all polytomous items (i.e., items
with maximum scores larger than one) were dichotomously recoded, with only the highest
category being recoded as correct. The 1PL and the 2PL model were used as scaling models,
and student weights were taken into account. In total, 13 linking methods (logMM, HAB-
log, MM, HAB-nolog, IA2, HAE-asymm, HAE-symm, HAE-joint, RC1, RC2, RC3, ANCH,
CC; see Section 3) were applied. In the linking procedure, the distribution parameters of
the first study (PISA 2006) were fixed (i.e., 41 = 0, 07 = 0), and the distribution parameters
of the second study (PISA 2009) were estimated. The two ability distributions for the three
domains (and the distribution parameters) were linearly transformed such that the mean
equaled the officially reported mean and the SD equaled the officially reported SD in PISA
2006 in the respective domain. For example, for Mathematics, it holds that fi; = M = 506.8
and 07 = SD = 96.8 in PISA 2006 for all linking methods for the 1PL and the 2PL model.

5.2. Results

In Table 5, the trend estimates for Austria from PISA 2006 and PISA 2009 are shown.
For the linearly transformed scores, the trend estimate is given as A = fi; — fi;. There
was a significant and large negative trend for Mathematics and Science, while the trend in
Reading turned out to be smaller. Across both models (1PL and 2PL) and linking methods,
the average trend in Mathematics was M = —14.4 (SD = 1.1, Range = 3.6). There were
slight differences between the 1PL and the 2PL models for the moment-based linking
methods (i.e., logMM, HAB, MM, HAB-nolog). Notably, the variation of estimates across
linking methods was larger for the 2PL model (SD = 1.3) than for the 1PL model (SD = 0.7).
The trend in Reading was smaller (M = —5.4) and less variable (SD = 0.8, Range = 2.4)
than in Mathematics. Finally, the trend in Science was also strongly negative (M = —14.5).
The variability (SD = 1.3, Range = 5.2) was mainly caused by the variability in linking
methods of the 2PL model. In contrast, linking methods for the 1PL model were very
similar (SD = 0.3, Range = 0.8).

In Table 6, the estimated SD &, in PISA 2009 is displayed for the 1PL and the 2PL
models as a function of the linking method. Interestingly, the variability across linking
methods turned out to be larger than for the mean estimate. Relatively large differences
of the 1PL model and the 2PL model were observed for Reading (1PL: M = 100.4, 2PL:
M = 105.2) and Science (1PL: M = 104.1, 2PL: M = 107.4). Note that the differences
between the 1PL and the 2PL model were particularly pronounced for the IA2 method. The
difference between the two scaling models might be explained by different average item
discriminations for common items and unique items. Reading was a minor domain in PISA
2006 (no unique items) and a major domain in PISA 2009 in which a large set of unique
items were introduced. Science was a major domain in PISA 2006 (many unique items)
and a minor domain in PISA 2009 (no unique items). In contrast, Mathematics was a minor
domain in PISA 2006 and PISA 2009, and there was only a small number of unique items
in PISA 2006 and no unique items in PISA 2009. These findings indicate that an adjustment
for the average differences in item discriminations has to be conducted to avoid biased
estimates of the means and SDs when a misspecified 1PL model is employed (see [99]).
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Table 5. Trend estimate for Austrian students in average achievement from PISA 2006 to PISA 2009.

Mathematics Reading Science
Method 1PL 2PL 1PL 2PL 1PL 2PL
logMM —155 —124 —5.8 —6.3 —14.7 —16.8
HAB —15.5 —-124 —5.8 —6.3 —14.7 —16.8
MM —15.5 —124 -5.8 —6.3 —14.7 —16.7
HAB-nolog —155 —12.3 —6.0 —6.3 —14.5 —16.6
1A2 —15.5 —159 —-5.8 —6.1 —14.7 —11.6
HAE-asymm —144 —14.6 —49 —6.4 —14.2 —-15.9
HAE-symm —14.6 —15.0 —5.0 —6.6 —14.2 —15.7
HAE-joint —13.5 —14.1 —4.1 —-5.0 —13.9 —14.0
RC1 —14.3 —145 —44 -5.1 —14.0 —13.2
RC2 —14.3 —14.3 —4.3 =50 —14.2 —-129
RC3 —14.3 —14.4 —44 —-5.0 —14.1 —-13.1
ANCH —144 —-15.7 —45 —54 —14.5 —14.1
CC —14.3 —14.9 —43 —-5.3 —14.2 —-13.6
M —14.8 —14.1 -5.0 —-5.8 —14.3 —14.7
SD 0.7 1.3 0.7 0.6 0.3 1.8
Min —155 —-15.9 —6.0 —6.6 —14.7 —-16.8
Max —13.5 —-12.3 —4.1 —5.0 —13.9 —11.6

Note. logMM = log-mean-mean linking; HAB = Haberman linking with logarithmized item discriminations;
MM = mean-mean linking; HAB-nolog = Haberman linking with untransformed item discriminations; IA2 = in-
variance alignment with power p = 2; HAE-asymm = asymmetric Haebara linking; HAE-symm = symmetric
Haebara linking; HAE-joint = Haebara linking with joint item parameters; RC = recalibration linking (see
Equation (40)); ANCH = anchored item parameters; CC = concurrent calibration.

Table 6. Standard deviation for Austrian students in PISA 2009. for domains Mathematics, Reading
and Science for the 1PL and the 2PL model as a function of the linking method.

Mathematics Reading Science
Method 1PL 2PL 1PL 2PL 1PL 2PL
logMM 97.7 98.3 98.6 103.2 103.2 106.8
HAB 97.7 98.3 98.6 103.2 103.2 106.8
MM 97.7 98.7 98.6 103.8 103.2 106.9
HAB-nolog 97.9 99.3 94.6 102.0 103.9 108.1
1A2 97.7 99.5 98.6 104.6 103.2 109.2
HAE-asymm 94.1 95.0 102.6 105.4 105.0 107.5
HAE-symm 95.0 96.2 103.1 105.9 105.3 107.8
HAE-joint 95.0 95.7 105.1 107.5 104.7 107.4
RC1 96.0 96.9 103.1 107.2 103.9 108.6
RC2 96.0 95.6 99.9 106.2 104.7 105.9
RC3 96.0 96.3 101.5 106.7 104.3 107.2
ANCH 96.0 95.6 99.9 106.2 104.7 105.9
CcC 95.9 96.7 101.3 106.4 104.1 107.5
M 96.3 97.1 100.4 105.2 104.1 107.4
SD 1.2 1.5 27 1.7 0.7 0.9
Min 94.1 95.0 94.6 102.0 103.2 105.9
Max 97.9 99.5 105.1 107.5 105.3 109.2

Note. logMM = log-mean-mean linking; HAB = Haberman linking with logarithmized item discriminations;
MM = mean-mean linking; HAB-nolog = Haberman linking with untransformed item discriminations; IA2 = in-
variance alignment with power p = 2; HAE-asymm = asymmetric Haebara linking; HAE-symm = symmetric
Haebara linking; HAE-joint = Haebara linking with joint item parameters; RC = recalibration linking (see
Equation (40)); ANCH = anchored item parameters; CC = concurrent calibration.
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6. Discussion

In this article, several linking methods for two groups were evaluated for the 2PL
model in the case of normally distributed random DIF effects with zero means for item
difficulties and item discriminations. Somehow surprisingly and contrary to the recommen-
dations in the literature, moment-based linking methods (mean-mean and log-mean-mean,
as well as Haberman linking) performed best in terms of the bias and RMSE. The unbi-
asedness of moment-based methods in the case of many items was expected due to our
consistency results for the estimators presented in Section 3. When the primary criterion is
the bias, symmetric Haebara (HAE-symm) linking and the newly proposed recalibration
method RC3 can only be recommended among the nonmoment-based methods. In con-
trast, the commonly used asymmetric Haebara (HAE-asymm) linking and the recalibration
linking RC1 used in PIRLS and TIMSS had substantially worse performance. Furthermore,
note that concurrent calibration—which incorrectly assumes invariant item parameters
across groups—and the anchored item parameters method provided biased estimates
and cannot be recommended in operational use. Concurrent calibration can only achieve
the promised highest efficiency [67,70] in small-to-moderate-sized samples, the absence
of random DIF, and a correctly specified IRT model. If data in educational large-scale
assessment studies were indeed to follow a random DIF distribution, the currently used
linking methods (concurrent calibration, recalibration linking RC1) could be replaced by
better alternatives as proposed in this study (moment-based linking, recalibration linking
RC3). Of course, the extent of the bias and loss in the precision of the current methods
depends on the variance of the DIF effects and can vary from study to study.

Our study assumed that the utilized scaling model (i.e., the 2PL model) was correctly
specified. This assumption might be unrealistic in practice, and data could have been
generated with much more complex item response functions [118-122] or multidimen-
sional IRT models [123,124]. The performance of the linking methods for misspecified
IRT models [125,126] in the presence of random DIF might be an exciting topic for future
research [127,128].

In this article, we only considered random DIF effects with a normal distribution
and zero means. For relevance in practical applications, it might be interesting for future
research to study the DIF effects under different data-generating models. First, random DIF
could be simulation in a partial invariance situation in which only a few items have DIF ef-
fects, while the majority of DIF effects do not have DIF effects. Second, the case of normally
distributed random DIF and partial invariance could occur in tandem. DIF effects could be
simulated from a mixture distribution in which the first class includes normally distributed
DIF effects with zero means, while the second class of smaller proportion includes outlying
and large DIF effects. Due to the presence of outliers, the average of DIF effects will
typically differ from zero. For this kind of DIF effects, robust linking methods must be
employed for removing these outlying items from group comparisons [65,71,89,94,107].

In this article, we only studied linking in the two-group case. In the case of multiple
groups, different linking methods can be employed [65,84,93,129,130]. However, the find-
ings from two groups are likely to generalize to the multiple group case if the linking were
to be performed based on sequences of pairwise linking approaches [131-133]. Comparing
the performance of pairwise linking approaches and simultaneous linking of multiple
groups would be an exciting topic for future research.

Our findings are likely to have even more impact on vertical scaling in which groups
constitute time points or grades in the school career [134]. In this situation, differences in
the means and SDs between groups are expected to be larger, and the consequences of
choosing an inappropriate linking method can be much more pronounced [128,135-138].
As pointed out by an anonymous reviewer, vertical linking poses more assumptions than
cross-sectional linking because younger test-takers could incorporate guessing strategies if
they had a chance to respond to harder items designed for older test-takers (see also [25]).
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It should be noted that we did not investigate the computation of standard errors
for the linking methods. There is a rich literature that derives standard error formulas for
linking due to sampling of persons (e.g., [85,104,132,139-141]). In addition, variability in
estimated group means and SDs due to selecting items has been studied as linking errors
in the literature [66,72,99,142-145]. It might be interesting in future research to investigate
standard errors that reflect these sources of uncertainty [72,84,132,146]. Procedures that
rely on resampling of persons and items will likely correctly reflect uncertainty due to
persons and items in the parameters of interest.
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Abbreviations

The following abbreviations are used in this manuscript:

1PL one-parameter logistic model

2PL two-parameter logistic model

ANCH anchored item parameters

CcC concurrent calibration

DIF differential item functioning

HAB Haberman linking with logarithmized item discriminations
HAB-nolog Haberman linking with untransformed item discriminations
HAE Haebara linking

HAE-asymm asymmetric Haebara linking

HAE-joint Haebara linking with joint item parameters
HAE-symm  symmetric Haebara linking

IA2 invariance alignment with power p = 2

IRF item response function

IRT item response theory

logMM log-mean-mean linking

LSA large-scale assessment

MM mean-mean linking

MML marginal maximum likelihood

MSE mean-squared error

NUDIF nonuniform differential item functioning

PIRLS Progress in International Reading Literacy Study

PISA Programme for International Student Assessment

RC recalibration linking

RMSE root-mean-squared error

SD standard deviation

TIMSS Trends in International Mathematics and Science Study
UDIF uniform differential item functioning

Appendix A. Nonidentifiability of DIF Effects Distributions

In this Appendix, we show that some constraints on the distributions of DIF effects ¢;
and f; have to be posed in order to disentangle group differences in the ability distribution
from average DIF effects. In Appendixes A.1 and A.2, we discuss nonidentifiability for
item difficulties and item discriminations, respectively.
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Appendix A.1. DIF Effects for Item Difficulties

First, we show that the mean E(e;) must be set to zero for reasons of identification.
Assume that there are additive DIF effects for item difficulties (see Equation (4)). Let us
assume that DIF effects ¢; have a mean different from zero (i.e., E(¢;) = J.. Then, we can
write ¢; = J, 4 e] with E(ef) = 0. The IRF for item i for persons in the first group (i.e.,
g = 1) can be written as:

P(X;=1/6) = ¥(a;(6 — b +¢f)) , 6~N(0,1) , (A1)

where b = b; — . For persons in the second group, the ability distribution is given by
0 ~ N(2,03). However, the IRF can be equivalently formulated as:

P(X; =10) = ¥(a;(0 —bf —e})) , 0~N(po—20,09) . (A2)

Hence, the parameterization involving common item difficulties b;, DIF effects e;
with E(e;) = 6. # 0, and 6 ~ N(pup,03) for persons in the second group can be equiv-
alently parameterized with common item difficulties b}, DIF effects e} with E(e]) = 0,
and 6 ~ N(py,03) for persons in the second group. This demonstrates that group mean
differences for abilities cannot be identified if the average DIF effect E(e;) is assumed to
differ from zero.

Appendix A.2. DIF Effects for Item Discriminations

Now, we show nonidentifiability for the DIF effects distribution of item discrimina-
tions. We assumed multiplicative DIF effects (see Equation (6)). It is shown that E(log f;)
cannot be identified from data if the standard deviation o5 is simultaneously estimated.
Assume E(log f;) = 5 # 0. We can reparametrize the DIF effects as f; = exp(dy) f{* with
E(log f;*) = 0. Then, we obtain the IRF for item i in the first group:

P(X; = 1|0) = (j;

1

0 — b+e)): <;( —b; +el)) , 0~N(0,1) , (A3)

where a7 = a;exp(—d¢). The IRF for persons in the second group is given as:

P(X; =1[0) = ¥(a; f{ (6 —bi +e1)) , 6~ N(pp,02exp(25¢)) (A4)

Hence, the mean of DIF effects f; (or log f;, respectively) must be fixed for identifica-
tion reasons.

Appendix B. Proof of Proposition 1
Appendix B.1. Consistency of Additive DIF Effects f; with Condition (I)

Define:

A

Ty = Z log 4;; forg=1,2 . (A5)

‘ | i€l

From Section 2.3.1 (Equation (9)), we know that 4;; = a4 = a; — f; and djp = apon =
o (a; + f;). Hence, we obtain:

A

E(Ty) = o] ZE log (02 (a; + f;))) = log(72—|—| o Y E(log(a;+ f;)) and  (A6)
i€l i€l
1 |I | ZE log (a; — f;)) - (A7)

i€l
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Because the distribution of f; is symmetric with E(f;) = 0, we obtain E(log (a; + f;)) =
E(log (a; — f;)). Therefore, we obtain:

E(Tz — Tl) = 10g0'2 . (AS)

Trivially, it follows that -1 L log 0. Because 07 = exp("fz — Tl), we obtain by
the continuous mapping theorem ([147], p. 7):

oy =exp(Tr — T1) LA exp(logom) =0y . (A9)

To derive the consistency of fl,, define:

A

By = Z byp forg=1,2 . (A10)

‘ | i€l

From Equation (9) in Section 2.3.1, it follows that by = b; —e;and by, = oy 1(bi +e —

t2). Thus,
A ],12
E(B; b; and (A11)
B=gta IIol ZGZI%]

2 (A12)

IEIO

We can rewrite:

flo =—02By+ By . (A13)

Assume the existence of B = limj| ﬁ Yicr, bi- It holds that B, LA /02 + B/o>

and B, 2 B. Hence, we obtain from (A13):
po=—0aBy+ By B —oa(ua/n +B/on) +B=py . (A14)

Appendix B.2. Consistency for Multiplicative DIF Effects f; with Condition (II)
From Section 2.3.1 (Equation (9)), we know that 4;; = a;1 = a;/ f; and djp = apor =
024, f;. Then, we obtain:

Ty — Ty = log oy + |I | Zlogfl . (A15)

lEIO
With E(log f;) = 0, we obtain from (A15):

E(T, —Ty) =logoy . (A16)

This proves 0, LA 07 using the same reasoning as in (A9).
The derivations for Bg (§ = 1,2) are the same as in Appendix B.1. Due to the
consistency of ,, we also obtain the consistency of fip as in (A14).

Appendix C. Proof of Proposition 2
Appendix C.1. Consistency for Additive DIF Effects f; with Condition (1)
Define:

A

Uy = Z djg forg = . (A17)
|IO| i€l
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The expected values for U; and Uy are given in as:

E(U) |I|ZE oo (a; + f;)) |I|Zal and (A18)

i€l i€ly

Y ai . (A19)

| 0| i€l

Using the notation A = lim“OHoo IIlT)\ Yic1, %i, we obtain i P Aand U, I 0 A. By
the continuous mapping theorem ([147], p. 7), we obtain:

0y = @ L (A20)
th

The steps for deriving the consistency of fi, are the same as in Appendix B.1.

Appendix C.2. Consistency for Multiplicative DIF Effects f; with Condition (10)
For multiplicative DIF effects, we have:

Z 4,00 f; = Z a;exp(log f;) and (A21)
ZEIO | | 16[0
N 1
U, = I—Ea/fl |I‘Zalexp log f;) - (A22)
EIO IEIO

Because f; has a symmetric distribution, it follows that « = E(exp(log f;)) = E(exp
(—log fi)). Then, we have:

h)

. 1
E(Uz)—(fztx Y 4 and E(U4)= Tez (A23)

|IO| i€l

. . . . .o P
Assuming the existence of A = limy |, ‘11—0‘ Yicl, 4i, one obtains U, — cpa A and

i B aA. By the continuous mapping theorem ([147], p. 7), we obtain:

. U, » omaA
_r —0 . A24
02 0, A 02 ( )

As in Appendix C.1, the derivation for the consistency of fi, does not require new
calculations.

Appendix D. Estimates in Haberman Linking

For the HAB linking with logarithmized item loadings, the linking function for the
standard deviation is given as:

Hijog(o2,a) = ) (logay —log a;)*
ielgUlL
+ Y (logdp —loga; —logm)* . (A25)
ielhUl,

Taking the derivative of Hj o with respect to loga; for i € Iy and setting it to zero
provide (up to multiplication with a constant):

(logdjy —loga;) + (logdjp —loga; —logoy) =0 . (A26)
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Similarly, setting the derivative of Hj j,; with respect to log o to zero provides
Y (logaj —loga; —logoy) =0 (A27)
i€l

Summing the equations of all |Iy| items of (A26) and subtracting (A27) provide
(A28)

2 (log 4;1 —loga;) =

i€l
With an estimate log 0> of log 0», we obtain from (A26)
loga; = %(bg 4j1 +log dp —log o) (A29)
Plugging (A29) into (A27) provides
logd, = Z logdp — Z log dj1 (A30)
|I |z€I |I |1610
Hence, it holds that:
Z log all) (A31)

i€l

oy e

For Haberman linking with untransformed item discriminations (HAB-nolog), the
linking function for the standard deviation of the second group is given as:
z (A32)

2+ Y. (ap—ai— o)

ielyUlp

Hl,nolog(UZI a) = 2 (
ielyUly
Taking the derivative of Hj nolog With respect to a; for i € Iy and setting it to zero provide
(g —a; = 1)+ (4 —a; — 02) = 0 (A33)

Estimates 4; are then given by:
1.
a;, = *(ail +dp — (1 + 0'2)) (A34)
Setting the derivative of Hj nolog With respect to 03 to zero provides
Y (4 —a;—02) =0 (A35)
iEIO
(A36)

Substituting (A34) into (A35) provides

1
O =1+— Z Z i1
|IO| iGIO 1610

Appendix E. Estimates in Invariance Alignment
We now derive closed expressions for the estimates from IA2 (see Section 3.4). To
(A37)

estimate 0, define:
AN 2
_ 5o 42
flom) = X (2 - 22)
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Then, it follows that:
flo) =Y <A2 " i3 _ il > (A38)
2) = 1 —_— .
i€l l 022 2
The derivative of f in (A38) is:
2 D i2 12 11ﬁ12> (A39)
3(72 i€l ( 022
To find the minimum, setting the derivative to zero provides
y (—ﬁé n aﬂaizaz) -0 (A40)
i€l
and we have:
Z a12
0= . (A41)
Z aindip
i€l
To estimate py, define:
NI a;
g(m) =Y, (Vil — U+ szz) (A42)
i€l 02
We obtain:
g(m2) =), ((171'1 — ) + Vz 2712 A 2 (0 — 17{2)) (A43)
icly 2 2
Setting the derivative of g with respect to y; to zero provides
2 <2,u2 - 7(1/11 - V12)> =0 . (A44)
icly 3
Then, we obtain using (A41):
ap , . . A . R
Z %22(1/1‘1 — i) Z ap (Ui — i2) Z (Vi — i2)
A~ ielo ~ iGIO iGIO
H2 = - =02 - = . (A45)
A Y. ah Y andp
Z ? iEIO iGIO

iely “2
Appendix F. Item Parameters Used in the Simulation Study
In Table Al, the item parameters used in the simulation study are shown. Item
discriminations a4; had a mean of 1.00 (SD = 0.28, Min = 0.50, Max = 1.42), and item
difficulties b; had an average of 0.00 (SD = 1.00, Min = —1.62, Max = 1.39)
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Table Al. Item parameters used in the simulation study.

Item a; b;
1 0.95 —0.97
2 0.88 0.59
3 0.75 0.75
4 1.29 —0.79
5 1.28 1.23
6 1.29 —1.10
7 1.25 —0.67
8 0.97 0.20
9 0.73 1.26
10 1.27 0.05
11 1.42 1.22
12 0.75 —0.01
13 0.50 0.20
14 0.81 1.39
15 1.12 0.61
16 0.78 —1.00
17 1.30 —1.58
18 0.70 —1.62
19 1.29 1.06
20 0.74 —0.81

Note. a; = item discrimination; b; = item difficulty.
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