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Abstract

Retrospective sampling designs, including case-cohort and case-control
designs, are commonly used for failure time data with censoring. In this talk,
we propose a new retrospective sampling design, called end-point sampling,
which improves the efficiency of the case-cohort and case-control designs. The
regression analysis is conducted using the Cox model and the maximum
likelihood approach, with the computational aid from the EM algorithm. The
resulting estimator is proved to be consistent, asymptotically normal and
semiparametrically efficient. Simulation and real data studies with comparisons
between the proposed sampling design and ordinary sampling designs will be
presented.
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