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SUMMARY

Since the seminal paper by Efron [5], the bootstrap technique has been applied
extensively to problems in the analysis of censored data. In this paper, the gen-
eral problem is discussed, and a brief literature review is given. A new smooth
estimator for the survival function is proposed, and its strong consistency proved.
A bandwidth selection procedure based on Efron’s censored bootstrap that in-
corporates a plug-in principle is proposed to determine a choice for the optimal
bandwidth. Simulations indicates favorable performance of the proposed estima-
tor when compared to the original Kaplan-Meier estimator.
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1 Introduction

The bootstrap was created by Efron [4] as a generalization of the jackknife. It quickly
emerged as a reliable and mathematically solid technique for approximating measurements
of accuracy for many useful but elusive quantities, such as the median. This utility translated
to applications involving a variety of data structures, one of the first being censored data.
Gonzalez-Manteiga et al. [9] invoked the smoothed bootstrap for censored data for use in
improving hazard function estimation. In this manuscript, we focus on improving estimation
of the survival function by smoothing Peterson’s representation of the survival function [17]
while introducing two smoothing parameters. Through reformulation of the estimator, we
motivate estimating the smoothing parameters independently in which one parameter is
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estimated with the smoothed bootstrap as in [9] and the other parameter is estimated with
the plug-in principle, as described in [1], but generalized here to the censored data context.

The seminal paper of Kaplan and Meier [10] introduced the product-limit estimator —
the nonparametric maximum likelihood estimator of the cumulative distribution function
(CDF) in censored data — which, analogous to the empirical distribution function, is a /n-
convergent estimator with several other desirable properties. But there is still room for
improvement, especially when the sample size is small. Traditional kernel smoothing of the
empirical distribution function and Kaplan-Meier estimator, have shown to be effective in
improving finite-sample performance in the nonparametric estimation of the CDF [18, 6]
and survival function [8, 13]. Kim et al. [12] recently suggested a much different type of
kernel estimator of the CDF that combines three kernel estimates of the survival function,
and finite-sample improvements were obtained.

The approach we take in the manuscript is much different from directly smoothing the
Kaplan-Meier estimator itself. Peterson provided a representation of the Kaplan-Meier
estimator as an explicit function of two empirical sub-survival functions [17]. Based on this
alternative representation of the Kaplan-Meier estimator, a new smoothed estimator of the
survival function is proposed. Utilizing similar techniques as originally considered in [17],
strong consistency of the smooth estimator is established.

In the next section, we setup the notation and provide well known properties of estimators
involving censored data. Peterson’s formulation of the survival function is described in
Section 3 along with the proposed smoothed form of the estimator with the corresponding
theorem for strong consistency stated. The bootstrap method for selecting the optimal
bandwidth is described in Section 4. Simulations provided in Section 5 indicate considerable
improvements in performance with the proposed estimator in comparison with the Kaplan-
Meier estimator. A proof of the strong consistency theorem stated at the end of Section 3
is provided in the Appendix.

2 Notation and Preliminaries

The study of lifetime variables highlights the importance of a number of related functions.
The methods described later will enable automatic nonparametric estimation of these func-
tions. The first is the survival function, S(z) = P(X > z), i.e. the probability of non-
occurrence of some event of interest by time x, with z > 0. Moreover, we will be interested
in the hazard function, A\(x), defined as the instantaneous rate of death or failure given
survival up to time x:

>
)\(x):AhmOP(:C<X<:EA+Ax|X_x)7
T— i

which is equal to
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It will also be useful to define the cumulative hazard function:
Az) = / ()t
0

These functions are all mathematically equivalent, as is readily apparent, by the following
relationship:

AMz) = —% In S(z)

or equivalently,

S(x) = exp(—A(x)). (2.1)

Extensive treatment and application of these functions in the parametric, as well as semi-
and non- parametric settings can be found in many texts, such as Cox and Oakes [3], Lawless
[14], and Miller [16].

In survival analysis, the data collected are lifetimes, modeled as X7, ..., X,,, positive i.i.d.
random variables with survival function S. We will use the word “lifetime” as a generic
term for the observed time until death or failure, or any event of interest. In addition,
we have independent censoring variables Yi,...,Y,, positive i.i.d. random variables with
survival function H (we will take S and H absolutely continuous with densities fx and fy,
respectively). For a pair (X;,Y;), we will say that the ith participant in the study has a
realized failure time if X; <Y}, and that they are censored otherwise. Thus, the observed
data can be summarized by the pairs (Z;, A;), where Z; = min(X;,Y;), and A; = 1jx,<v;],
for i = 1,...,n. Moreover, we define GG, the survival function of the observed data, i.e.
G(z) = P(Z > x). Independence of X and Y yields the relationship G(z) = S(x)H (z). We
will keep the notation of this paragraph throughout the remainder of this paper.

In addition to the aforementioned, the subsurvival functions G;(z),i = 0,1 will play a
central role in the analysis and results contained herein. We define them as

Gi(x)=P(Z > z,A =1).

These functions are directly proportional to the conditional survival function on the (non)censored
observations to the degree that censoring occurs. Note also that

Go(z) + G1(z) = G(z). (2.2)

3 Estimating the Survivor Function

In the absence of parametric assumptions, the most widely used estimator for the survival
function is the Kaplan Meier estimator (KME), defined as

A - - A 1z <al
i=1

where Z(;), i = 1,...,n are the ordered Z;’s, and A(; the corresponding indicators. Here,
and for the remainder of this paper, we take x < 7¢ < 7y, where 7 = inf{x : R(z) > 0} < .
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3.1 Peterson’s Representation of the KME

An alternative approach to estimation of the survival function stems from Peterson’s repre-
sentation of S(¢) as a functional of the subsurvival functions of the lifetime and censoring
variables (see [17]). For S and H continuous, we have

S(@) & U(Gh, Goiar) = exp [ / = (dGl(“) (3.1)

u)+Gi(u) ]
Note that this is essentially an alternate expression of (2.1) above. Peterson showed that
the Kaplan Meier estimator can analogously be constructed as a functional of the empirical
subsurvival functions, i.e. Sy (x) = ¥(G1,,, Gon;x), where

1 n
Gin(u) = - D liz5ua,=i
=1

for i = 0,1. Peterson’s representation of the KME is key to proving its strong consistency.
It is important to point out that the denominator of the integrand in (3.1) is simply G(u), as
n (2.2). Because the numerator of the integrand is a function of only the observed lifetimes,
this representation has the intriguing property of accounting for censoring without explicitly
expressing it.

3.2 Smoothing Peterson’s Representation

The crux of our approach is to construct smooth global estimates for the survival function by
taking the convolution of the G;, with a kernel function, Ky (u) = + K (u/h), that satisfies
the following:

(K1) K(u) >0 (K2) K € C[-1,1]
(K3) /00 K(u)du =1 (K4) K(—u) = K(u)

(K5) K is of bounded variation

Thus, K is a symmetric sufficiently smooth, even density function with compact support.
The parameter h is called the bandwidth, and controls the amount of smoothing applied to
our estimate. Conditions on bandwidth parameters will be stated below. For the density f
we assume

(D1) f" exists and (D2) /|f"\ < 0.

We define the so derived estimator as S(z) = ¥(Gy, Go; ) where

“ 1 & (u—2;
Gl(u):Thl K( I j>Az’,
=1

j=
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where

K= /; K (u) du.

and Gy is the above with A; replaced with 1 — A;. These are essentially smoothed versions
of the respective subsurvival functions. We observe that smoothing causes the terms in the
quotient in (3.1) to take an interesting form. By the fundamental theorem of calculus, the

1< u—7;
_— K )AL
2 ()
Jj=1
which is what Blum and Susarla [2] call fH,,(u), essentially an estimator of f - H, the joint
sub-density of (Z;, A; = 1). As for the denominator, it is easily seen to be equal to

1 - (u—2;
— DM K L. 2

Note that (3.2) is clearly a smoothed version of the empirical survival function of the
Z;, i.e. the observed data. We will call this estimator G (u).
Now as for the bandwidths h; and hs appearing above, we assume

numerator becomes

(Bl) hi1 —0 (BZ) nhy — 00
h
B3) M oo almost surely (B4) hy ~ O(n~Y/?)
loglogn

We establish the strong consistency of our estimator in the following

Theorem 1. Let conditions (K1) — (K5), (D1),(D2), and (B1) — (B3) hold, and let x be

a continuity point of both f - H and fy. Then S,(z) — S(x) almost surely.

Remark 1. It is now well understood how to analyze the MSE asymptotics of the smoothed
KME, but the Peterson representation was designed to analyze the strong consistency of
the KME, not the MSE asymptotics. The proposed smoothed Peterson representation is
expected to improve the MSE asymptotics of the estimator and achieve /n consistency, but
the form of the Peterson estimator is not conducive to demonstrating MSE performance.
This will be the topic of further research.

4 Bootstrapping the MISE

As typical in nonparametric estimation problems, we develop a global error criterion that
will enable us to automatically determine the value of the smoothing parameter that is
optimal in the prescribed sense. One of the most frequently used criteria in this context is
that of mean integrated squared error, or MISE. The MISE of S, (z), is defined as

R((Z1,A1),... . (Zn,An), by, S) = E/ (S’n(x) - S(x))2 da (4.1)
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Conspicuously absent is reference to the smoothing parameter ho. It is a well established
fact that optimal estimation of rational functionals occurs when the numerator is optimized.
With this in mind, we choose to use a plug in bandwidth for the function in the denominator.
We discuss this further in the next section.

Our approach will be to generate a bootstrap estimate of the MISE, which we will call
MISE*, which we will minimize with respect to the bandwidth h;. To do this, we employ
the smooth censored resampling plan of Gonzalez-Manteiga et al. [9], which we now state
for completeness. In what follows, g; and gs represent pilot bandwidths necessary to initiate
the resampling process, and the symbol * refers to the convolution operation.

Step 1: Generate bootstrap resamples X7, ..., X from the smoothed lifetime KME, S, ()%
K 1. This entails numerically inverting the smoothed lifetime CDF, F~!, and com-

puting X = F~(u;) where u; - Unif(0,1) for i = 1,...,n.

Step 2: Independently generate bootstrap resamples Y7*, ..., Y from the smoothed censor-
ing KME, H,,(x)* K41. This is performed as in Step 1, but on the smoothed censoring
CDF.

Step 3: The smooth censored bootstrap sample is determined by (Z7,A%),...,(Z*

n?A;kL)v
where Z; = min(X/,Y;"), and A} = 1[xs<y+), fori=1,...,n.

Step 4: The MISE (4.1) is approximated by the bootstrapped resamples for different band-
widths and the bandwidth yielding the smallest estimated MISE is selected.

As noted by Sanchez-Sellero et al. [19], in this context, obtaining a closed form for the
bootstrap MISE is quite difficult to obtain, and so we proceed with Monte Carlo simulations
to approximate the optimal bandwidth.

5 Simulations

To measure finite sample performance of the proposed estimator, simulations are performed.
The proposed smoothed estimator of the survival function is somewhat computationally
intense and invoking a bootstrap routine forces us to limit the number of simulations per-
formed. Since the Kaplan-Meier estimator is already a /n-consistent estimator, we focus
on smaller sample sizes where the benefit of smoothing is greatest; we consider sample sizes
of n = 30 and n = 100. For simulating the censored data, lifetime and censoring variables
are independently and identically simulated from a lognormal distribution with mean 4 and
standard deviation .6 on the log scale. Therefore 50% censoring is observed on average. Two
bandwidth parameters, hy and ho, are first estimated. The bootstrap procedure described in
the previous section is used to estimate hy. The the denominator in the smoothed survival
function estimator represents a smoothed version of the empirical survival function of the
observed data, we utilize a modified version of Azzalini’s plug-in bandwidth estimate [1] to
censored data. This will provide us with an estimate of the hy. Details of the modified
Azzalini procedure are provided below.
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5.1 The Plug-in Bandwidth

As noted above, the asymptotic performance of a quotient of statistics is more heavily
dependent upon the numerator than the denominator. With this in mind, we sought to
streamline the bootstrap process with the use of a plug in selection method (see Silverman
[20] for the complete sample case) for hy in the kernel estimate (3.2). The usual normal
reference rule is inadequate for lifetime data, so instead we choose a lognormal reference.
Because the denominator is essentially a kernel CDF on the observed data, we may use the
method of Azzalini [1] to designate our plug in rule, namely h = (u/4vn)1/3 ,where

2

u = [1 —/_11 K2(t)dt} /OOO f(z)dz and v = U_ll tzK(t)dt} [i /Ooo[f’(x)Fd:r}

In the above we take f to be the lognormal density, and choose for K the Epanechnikov
kernel. These selections yield

1/3
7203\/5m
35exp (—3p + %(2—&—02))71 .

It is clear that the parameters p and o must be estimated. Given the expressions for
the mean and variance of the lognormal distribution, it can easily be shown that if X ~
LogN (u,0?), then

o= [ (Z2)] = st - 2.

To estimate the moments of f, we use the Kaplan-Meier weighted sample moments

fix = / a*dE, (z).
0

5.2 Results

As the bootstrap procedure is computationally intensive, the bootstrap replications were
limited to 100 replications per realization. Performing 50 realizations per simulation, MISE
performance is provided it Table 1.

Here we see the proposed smooth estimator provides much better MISE performance
when compared with the original Kaplan-Meier estimator. Again, we focus on relatively
small sample sizes where the effect of smoothing can be observed. Indeed we see the dimin-
ishing effect of smoothing with the larger sample size, but the proposed smooth survival
function estimator is still seen to considerably outperform the Kaplan-Meier estimator.
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Table 1: Estimated MISE performance of the smooth estimator compared to the non-smooth
Kaplan-Meier estimator with standard errors given in parentheses.

Sample Size | Smooth Estimator Kaplan-Meier
n =30 .212(077) .547(‘020)
n = 100 -169.053) -357(.030)

A  Proof of Theorem 1

Lemma A.1. Let (K1) — (K5), (B1) — (B3), and (D1),(D2) hold. Then

loglogn 3
nh

with probability 1 for every x that is a continuity point of f and H.

sup | fH,(z) — FH(z) [= O +O(h)

Proof. Define
fula) = / K (x — ) dEy(y) (A1)

where F,,(y) =1 — S,(y). Then (A.1) is the well studied convolution estimator introduced
in [2] and [7]. The triangle inequality yields

sup | fHn(x) — fH(z) |< Sup | H(z) | Sup | fula) = f(2) | +sup | ful@)H(2) = fHa() |

(A.2)
Under (K3),(K5) and (D1),(D2), the first term on RHS of (A.2) can be shown to be

0 [(%;’f”) ] + O(h) w.p. 1 (see Theorem 2.2 (ii) in [11]). The second term is clearly

1
2

0 {(lglf") ] + O(h) by Theorem 1(ii) in [15]. O

This next lemma addresses the strong consistency of the denominator of the quotient in
(3.1).
Lemma A.2. If G is continuous and G(1r) < 1, then

sup | é(a:) —G(z)|—=0
z€R

with probability 1.

Proof. The proof follows standard lines of argument for strong convergence of kernel esti-
mators. We first develop an expression of the estimator that will be more conducive to the
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desired result. As expressed in (3.2),
() = / i(u) du (A3)

where g, (x) is just the kernel estimator constructed from the observed data. As discussed
in [7], G is not required to be absolutely continuous in order to construct a density based
estimator as in (A.3). An application of Fubini’s theorem establishes the equivalence

/ /Khuf )dG()duf// Kp(u—y) dudG,( /Khuf ) dGy(y),

where G, (x) represents the empirical distribution function of the Z;. Finally, the integration
by parts technique of Foldes, Rejté and Winter yields the equality

/ R — 3)dG(y) = / G (9)dBn(u — y).
Now define
- [ Gk -y

We have that
| G(x) - G(x) |<| G(x) = G(x) | + | G(x) — G(x) | - (A4)

We proceed by showing that the supremum over the real line of each of the terms on the
right hand side of (A.4) is sufficiently small. For the first term, we have that

|G(a) = G |< [ 1G0) = Gulw) | dRn(u—y) <sup | Glo) ~ Gulw) | V(E)  (45)
y
where V (K) is the total variation of the kernel K. Condition (K5), along with the Glivelo-

Canteli theorem imply that the last term in (A.5) tends to zero almost surely.
As for the second term in the right hand side of (A.4), we have that

| G(z) - () |= ' / Glz — vh)K (v)dv — / G2)K (v) dv

which we can see is less than

/ | Gz — vh) — G(z) | K(v)do + / |Gz —vh) — G(@) | K@) dv.  (A6)
[oh|<5 [oh|>5
The first term of (A.6) is evidently less than

sup | Gz — vh) — G(a) | /| ) e

[vh|<6
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Holding h constant, and letting § tend to zero, this term approaches zero by the continuity
of G at z. Finally, the second term of (A.6) is less than

2/ K(v)dv,
|vh| <5

since the distribution function G is bounded above by 1. Now letting n tend to oo, the
result follows from (K4). O

Proof. (Theorem 1) The theorem now follows from Property 3.1 of [17], which we para-
phrase here for completeness:

The function U(R1 (), R2(), x) is a continuous function of the arguments Ry (+)
and Rs(-), where the metric on the space of continuous functions is the supremum
metric.

This fact, along with the above lemmas and the continuous mapping theorem prove the
theorem. O
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