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A scan statistic for signal detection
Masaaki DOI
Abstract

In post marketing surveillance of drugs, it is important to find out their unknown undesirable effects. These are called
signals. Some different methods have been used in Europe and U.S. for detecting signals. However these methods tend to
detect many false positive signals because of multiple testing without multiplicity adjustments. In this paper, a scan statistic is
proposed as a method for signal detection in pharmacovigilance, applying the Kulldorff’s spatial scan statistic (1997). The
proposed scan statistic is designed for detecting only the highly significant signals. The property of the proposed scan statistic
is examined in comparison with those of PRR (Proportional Reporting Ratios), BCPNN (Bayesian Confidence Propagation
Neural Network), and GPS (Gamma-Poisson Shrinker) using the data from the FDA. It is shown by simulations that the

proposed method has low sensitivity but high predictive value of true positive.
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Quantitative Assessment of Efficiency of Frequency Matching
in Case-Control Studies

Keiko MIYAKODA

Abstract

Objective: I propose a method to quantitatively assess the efficiency of frequency matching for estimating an odds ratio
when planning a case-control study.

Methods: In a previously reported simulation study, the efficiency of frequency matching in a case-control study was
assessed by continuously changing the degree of matching and calculating the statistical power and variance of estimated
odds ratio using a logistic regression model, where both the exposure variable of interest and the matching variable were
binary. However, the settings of the simulation were somewhat different from those in an actual case-control study, especially
in the procedure of sampling matched controls. I therefore improved the settings of previous study by considering the concept
of actual sampling procedure, performed a simulation study using both methods, and compared the results between the two
methods.

Results: The results obtained by the methods of present and previous studies were essentially comparable. My study
showed that the statistical power could be improved by frequency matching even when the odds ratio of a sample was
accidentally smaller than the true odds ratio.

Conclusions: The methods would be useful in planning a case-control study.

Keywords: case-control study, frequency matching, odds ratio, logistic regression
Thesis Advisors: Tetsuji YOKOYAMA, Kazue YAMAOKA, Toshiro TANGO
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The comparison of the piecewise linear Cox model and
the conventional proportional hazards model applied to the continuous covariates

Eisuke INOUE

Abstract

Objective: To examine the piecewise-linear Cox model (PL-Cox) is more applicable model than the conventional
proportional hazards model conducting categorization when the assumption of log-linearity would not be accepted for
analyzing continuous variables. We proposed the objective method to set the knots for PL-Cox analyzing continuous
variables.

Methods: We performed the simulation study. In this simulation, we used two variables. The one was the binary variable
indicating treatment effect, and the other was continuous variable following the normal distribution. We set the non-linear
effect against the log-relative hazards into the continuous variable, and we evaluated the conventional model, PL-Cox, and
spline model as the analysis model of the continuous variable. We used two types of knot selecting methods for PL-Cox,
which were the ordinary method and our proposed method using the Martingale residuals. Evaluations were done by the
power, bias, and mean square error for the treatment effect.

Results: We got the decreased power and the biased coefficient in the conventional model. PL-Cox showed equivalent
results as spline regardless of the methods to set knot position.

Conclusion: The conventional model categorizing continuous variable could not adjust the effects of a covariate. PL-Cox
was practical model regardless of the knot position.

Keywords: proportional hazards model, log-linearity, piecewise linear Cox model, categorization, spline.
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Permutation test and confidence interval for
the difference in means under the randomization model

Takeru SHIROIWA

Abstract

Objective: There are two problems in the statistical analysis of clinical trials. (1) First, though the assumption of random
sampling is not met, the data of clinical trials are analyzed based on the population model or invoked population model. (2)
Allocation methods to analyze clinical trial data are not taken into account. To solve these problems, we used the
randomization model and compared it with invoked population model

Method: Based on the randomization model, we calculated p-value of permutation test for the difference in means by
Monte Carlo simulation and confidence interval by Robins-Monro search process. The p-value, coverage probability and the
length of confidence interval were used to compare the performance of three statistical methods; (a) permutation test (b)
ordinary t-test (¢) analysis of covariance (ANCOVA). We considered the three allocation methods; (a) complete
randomization (b) stratified randomization (¢) minimization method.

Results: The analysis based on the randomization model, it was shown that both tests and confidence interval were the
nearly equal performance with ANCOVA though randomization test has a little lower power and the longer confidence
interval. These results are consistent regardless of the distribution of error terms. The minimization method was superior to
complete randomization and stratified randomization especially when the marginal distribution of covariates was not
balanced.

Conclusion: The analysis based on the randomization model can be used for the primary statistical analysis of clinical trials
without model assumption and the adjustment of covariates.

Keywords: clinical trial, randomization model, MonteCarlo, permutation test, nonparametric
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Table3: coverage probability and length of sample2
(under ¢ i~N (0,1))

coverage probability (mean)  the length of CI (mean)

Rtest ANCOVA t-test Rtest ANCOVA t-test
CR 0.948 0.952  0.948 1.602 0.821 1.584
SR 0.951 0.951 1.000 0.895 0.807 1.582
MIN 0.950 0.954 1.000 0.859 0.808 1.582

randomization model 12 DW=, TFI)I OKE
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