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The Construction and Analysis of Adaptive
Group Sequential Designs

Mark J. van der Laan

Abstract

In order to answer scientific questions of interest one often carries out an or-
dered sequence of experiments generating the appropriate data over time. The
design of each experiment involves making various decisions such as 1) What
variables to measure on the randomly sampled experimental unit?, 2) How reg-
ularly to monitor the unit, and for how long?, 3) How to randomly assign a
treatment or drug-dose to the unit?, among others. That is, the design of each
experiment involves selecting a so called treatment mechanism/monitoring mech-
anism/ missingness/censoring mechanism, where these mechanisms represent a
formally defined conditional distribution of one of these actions (i.e., assignment
of treatment/monitoring indicator/missingness indicators/ right censoring indica-
tors), given observed data characteristics on the unit. The choice of these de-
sign mechanisms are typically made a priori, and, it is common that during the
course of the ordered sequence of experiments the observed data suggests that
the chosen design is ineffective in answering the scientific question of interest,
or is dissatisfying from other perspectives, and that a much better design (i.e.,
choice of mechanisms) should have been selected. This naturally raises the ques-
tion: Why not learn a user supplied optimal unknown choice of the controlled
components of the design based on the data collected in the previously initiated
experiments, and thereby adjust/adapt these controlled components of the design
for future experiments during the course of the study? Although, certain basic
types of so called “’response adaptive designs” in clinical trials have been pro-
posed and studied from a frequentist perspective (Hu and Rosenberger (2006)),
allowing treatment randomization probabilities to be a function of outcomes col-
lected in previous experiments, by far most designs in practice are static and most
of the adaptive design literature has focussed on adaptive stopping times based
on sequential testing or other adaptive stopping rules. In spite of the results on



response adaptive clinical trial design as presented in Hu and Rosenberger (2006),
among most practitioners there seems to be a widely accepted consensus that for
formal frequentist statistical inference changing the design based on a look at the
data in a clinical trial should be avoided even if it is not used for testing.

We present a general statistical framework which allows us to study adaptive de-
signs and estimators based on data generated by these adaptive designs from a
frequentist perspective in great generality. For each experimental unit we define
a full data random variable and it is assumed that they are identically and inde-
pendently distributed. For example, we can define the full data as the collection
of setting-specific data structures which represents the data one would have ob-
served on the unit if one had applied these particular settings in the design of this
experiment, across all settings. In addition, one defines the observed data struc-
ture on an experimental unit as a specified many to one mapping of a choice of
design setting and the full data random variable: this defines the observed data
structure as a censored/missing data structure. The design settings (i.e., censoring
variables) for experiment i are drawn from a conditional distribution, given the full
data for the i-th unit, which satisfies the coarsening at random assumption (van der
Laan and Robins (2003)) for the i-th censored data experiment. The choice of the
conditional distribution of the design settings for the i-th experiment can be fully
informed by the observed data collected in the previous i ? 1 experiments, and any
external data sources. We refer to the collection of these i-specific design mecha-
nisms as the adaptive design. In particular, we define and provide a template for
constructing targeted adaptive designs, which aim to learn a particular unknown
optimal fixed design from the incoming data during the trial. In particular, we
propose easy to implement influence curve based targeted adaptive designs. We
provide a variety of examples of such targeted adaptive designs targeting an opti-
mal fixed design such as the fixed design maximizing asymptotic efficiency for a
treatment effect in a clinical trial among all fixed designs.

Within this statistical framework we prove consistency and asymptotic linearity
and corresponding normality results for the maximum likelihood estimator ac-
cording to a correctly specified parametric model. We present new double robust
targeted maximum likelihood estimators for semi-parametric models which are
consistent if one either correctly specified a lower dimensional model for the com-
mon distribution or if one correctly specifies the design mechanisms, where the
latter is always true in a controlled adaptive designs in which the selected design
mechanisms are known. These targeted maximum likelihood estimators for adap-



tive designs generalize the targeted maximum likelihood estimator for indepen-
dent experiments introduced and developed in (van der Laan and Rubin (2006)).
We also propose a new class of relatively easy to implement (double robust) iter-
ative inverse probability of censoring weighted reduced data targeted maximum
likelihood estimators. Finally, we present estimators based on Martingale estimat-
ing functions generalizing estimating equation methodology for i.i.d. censored
data structures as fully presented in (van der Laan and Robins (2003)). Our gener-
alization martingale estimating function methodology includes Inverse Probabil-
ity of Censoring Weighted Reduced Data martingale estimating functions, which
represents a new approach (also for i.i.d. data) in which estimating functions are
decomposed as an orthogonal sum and the inverse probability of censoring (IPC)
weighting is applied to each component, thereby achieving additional robustness
not obtained with standard IPC-weighting.

Our results show that one can learn an unknown user supplied definition of an op-
timal target fixed design during the course of the study, and thereby adapt/improve
the design at any point in time based on the available data, and that statistical in-
ference based on a normal limit distribution is still readily available. We illustrate
the theory and resulting methods with various examples of practical interest.

In addition, we present a targeted empirical Bayesian learning methodology which
allows one to specify a prior on the target parameter of interest, and it maps it into
a posterior distribution, where the center and spread corresponds with the frequen-
tist targeted maximum likelihood estimator. We also show how adaptive designs
and sequential testing procedures can be combined.

The general contributions of this article can be listed as 1) general definition and
practical constructions of adaptive, and, in particular, targeted adaptive group se-
quential designs targeting a particular user supplied definition of optimal fixed
design, 2) presentation of a variety of possible design adaptations of great practi-
cal interest for which our theory applies, 3) presentation of maximum likelihood
estimators, new robust (iterative) targeted maximum likelihood estimators, new
(iterative) inverse probability of censoring weighted reduced data targeted maxi-
mum likelihood estimators, and estimators defined as solutions of Martingale es-
timating equations, based on the data collected in these general targeted adaptive
designs, 4) establishing that the targeted adaptive designs asymptotically converge
to the wished optimal unknown design (i.e., we can learn the optimal design), 5)
presentation of formal statistical inference for the scientific parameter of interest



under general adaptive designs based on the above mentioned estimation method-
ologies, which shows, in particular, that the asymptotic efficiency of the targeted
maximum likelihood estimator under targeted adaptive designs equals the asymp-
totic efficiency of the estimator under i.i.d. sampling from the unknown targeted
optimal unknown fixed design, as learned during the study, 6) a new targeted em-
pirical Bayesian learning methodology mapping a prior on parameter of interest
into its posterior while enjoying the frequentist robust and efficiency properties
of the targeted MLE in large semi-parametric models, and 7) sequential testing
methods in general adaptive designs controlling the Type-I error at level alpha. In
addition, we illustrate the results for a variety of examples of interest.
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Abstract

In order to answer scientific questions of interest one often carries
out an ordered sequence of experiments generating the appropriate data
over time. The design of each experiment involves making various de-
cisions such as 1) What variables to measure on the randomly sam-
pled experimental unit?, 2) How regularly to monitor the unit, and
for how long?, 3) How to randomly assign a treatment or drug-dose
to the unit?, among others. That is, the design of each experiment
involves selecting a so called treatment mechanism/monitoring mecha-
nism/missingness/censoring mechanism, where these mechanisms rep-
resent a formally defined conditional distribution of one of these actions
(i.e., assignment of treatment/monitoring indicator /missingness indica-
tors/right censoring indicators), given observed data characteristics on
the unit. The choice of these design mechanisms are typically made
a priori, and, it is common that during the course of the ordered se-
quence of experiments the observed data suggests that the chosen design
is ineffective in answering the scientific question of interest, or is dis-
satisfying from other perspectives, and that a much better design (i.e.,
choice of mechanisms) should have been selected. This naturally raises
the question: Why not learn a user supplied optimal unknown choice
of the controlled components of the design based on the data collected
in the previously initiated experiments, and thereby adjust/adapt these
controlled components of the design for future experiments during the
course of the study? Although, certain basic types of so called ”response
adaptive designs” in clinical trials have been proposed and studied from
a frequentist perspective (Hu and Rosenberger (2006)), allowing treat-
ment randomization probabilities to be a function of outcomes collected
in previous experiments, by far most designs in practice are static and
most of the adaptive design literature has focussed on adaptive stopping
times based on sequential testing or other adaptive stopping rules. In
spite of the results on response adaptive clinical trial design as presented
in Hu and Rosenberger (2006), among most practitioners there seems
to be a widely accepted consensus that for formal frequentist statistical
inference changing the design based on a look at the data in a clinical
trial should be avoided even if it is not used for testing.

We present a general statistical framework which allows us to study
adaptive designs and estimators based on data generated by these adap-
tive designs from a frequentist perspective in great generality. For each
experimental unit we define a full data random variable and it is as-
sumed that they are identically and independently distributed. For
example, we can define the full data as the collection of setting-specific
data structures which represents t]rée data one would have observed on
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the unit if one had applied these particular settings in the design of this
experiment, across all settings. In addition, one defines the observed
data structure on an experimental unit as a specified many to one map-
ping of a choice of design setting and the full data random variable: this
defines the observed data structure as a censored/missing data struc-
ture. The design settings (i.e., censoring variables) for experiment i
are drawn from a conditional distribution, given the full data for the
i-th unit, which satisfies the coarsening at random assumption (van der
Laan and Robins (2003)) for the i-th censored data experiment. The
choice of the conditional distribution of the design settings for the i-th
experiment can be fully informed by the observed data collected in the
previous ¢ — 1 experiments, and any external data sources. We refer
to the collection of these i-specific design mechanisms as the adaptive
design. In particular, we define and provide a template for construct-
ing targeted adaptive designs, which aim to learn a particular unknown
optimal fixed design from the incoming data during the trial. In par-
ticular, we propose easy to implement influence curve based targeted
adaptive designs. We provide a variety of examples of such targeted
adaptive designs targeting an optimal fixed design such as the fixed de-
sign maximizing asymptotic efficiency for a treatment effect in a clinical
trial among all fixed designs.

Within this statistical framework we prove consistency and asymp-
totic linearity and corresponding normality results for the maximum
likelihood estimator according to a correctly specified parametric model.
We present new double robust targeted maximum likelihood estimators
for semi-parametric models which are consistent if one either correctly
specified a lower dimensional model for the common distribution or if
one correctly specifies the design mechanisms, where the latter is always
true in a controlled adaptive designs in which the selected design mech-
anisms are known. These targeted maximum likelihood estimators for
adaptive designs generalize the targeted maximum likelihood estima-
tor for independent experiments introduced and developed in (van der
Laan and Rubin (2006)). We also propose a new class of relatively easy
to implement (double robust) iterative inverse probability of censoring
weighted reduced data targeted maximum likelihood estimators. Fi-
nally, we present estimators based on Martingale estimating functions
generalizing estimating equation methodology for i.i.d. censored data
structures as fully presented in (van der Laan and Robins (2003)). Our
generalization martingale estimating function methodology includes In-
verse Probability of Censoring Weighted Reduced Data martingale esti-
mating functions, which represents a new approach (also for i.i.d. data)
in which estimating functions are decomposed as an orthogonal sum

3
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and the inverse probability of censoring (IPC) weighting is applied to
each component, thereby achieving additional robustness not obtained
with standard IPC-weighting.

Our results show that one can learn an unknown user supplied defi-
nition of an optimal target fixed design during the course of the study,
and thereby adapt/improve the design at any point in time based on the
available data, and that statistical inference based on a normal limit dis-
tribution is still readily available. We illustrate the theory and resulting
methods with various examples of practical interest.

In addition, we present a targeted empirical Bayesian learning method-
ology which allows one to specify a prior on the target parameter of in-
terest, and it maps it into a posterior distribution, where the center and
spread corresponds with the frequentist targeted maximum likelihood
estimator. We also show how adaptive designs and sequential testing
procedures can be combined.

The general contributions of this article can be listed as 1) general
definition and practical constructions of adaptive, and, in particular,
targeted adaptive group sequential designs targeting a particular user
supplied definition of optimal fixed design, 2) presentation of a vari-
ety of possible design adaptations of great practical interest for which
our theory applies, 3) presentation of maximum likelihood estimators,
new robust (iterative) targeted maximum likelihood estimators, new
(iterative) inverse probability of censoring weighted reduced data tar-
geted maximum likelihood estimators, and estimators defined as solu-
tions of Martingale estimating equations, based on the data collected
in these general targeted adaptive designs, 4) establishing that the tar-
geted adaptive designs asymptotically converge to the wished optimal
unknown design (i.e., we can learn the optimal design), 5) presentation
of formal statistical inference for the scientific parameter of interest
under general adaptive designs based on the above mentioned estima-
tion methodologies, which shows, in particular, that the asymptotic
efficiency of the targeted maximum likelihood estimator under targeted
adaptive designs equals the asymptotic efficiency of the estimator under
i.i.d. sampling from the unknown targeted optimal unknown fixed de-
sign, as learned during the study, 6) a new targeted empirical Bayesian
learning methodology mapping a prior on parameter of interest into its
posterior while enjoying the frequentist robust and efficiency properties
of the targeted MLE in large semi-parametric models, and 7) sequential
testing methods in general adaptive designs controlling the Type-I error
at level a. In addition, we illustrate the results for a variety of examples
of interest.
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Key words: Adaptive design of sequence of experiments, causal inference,
clinical trial, design of experiments, efficient influence curve/canonical gra-
dient, efficiency theory, group sequential designs, influence curve/gradient,
inverse probability of censoring weighting, local asymptotic normality of mod-
els, longitudinal studies, martingale central limit theorem, martingale estimat-
ing functions, maximum likelihood estimation, observational studies, pathwise
differentiability, sequential testing, statistical inference for non independent
and identically distributed data, targeted adaptive designs, targeted empirical
Bayes learning, targeted maximum likelihood estimation.

1 The statistical framework for adaptive de-
signs

This paper concerns statistical frequentist methods for designing and analyzing
a series (e.g., ordered over time) of n experiments, in which each experiment
provides information about the scientific parameter of interest, and the ran-
domization probabilities for the settings in a particular experiment in this
series of experiments are allowed to be a function of the data collected in the
previous experiments. That is, one is allowed to adapt/adjust (i.e., set the
design probabilities in) the next experiment based upon what one has learned
from previous experiments. In spite of the fact that this adaptation results in
dependence between the experiments, we will be able to provide robust and ef-
ficient estimation procedures, and statistical inference based on the martingale
Central Limit Theorem under appropriate regularity conditions.

Data, Model, and Parameter.

Consider a series of n underlying independent experiments with common prob-
ability distribution F, resulting in Xi,..., X, independent and identically
distributed random variables, i.e., copies of a random variable X. Let M*
represent a model for P, in the sense that it is known that Py € M¥. Here
X represents the wished full data structure, but our observed data will be a
censored version of X. For example, X might represent the wished full data
structure on a randomly sampled subject (e.g., cancer patient) from a partic-
ular population of interest defined by a set of baseline characteristics W, and
a collection of treatment specific clinical outcomes (Y (a) : a € A) under a
specified set A of drugs or dose-levels: X = (W, (Y (a) : a € A)). Typically,
our interest lies in a Euclidean parameter ¥ : M* — R? defined on the model

5
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MY for the distribution of X, where 1)y = U(F,) denotes the true parame-
ter value. For example, if X = (W, (Y (a) : a)) as above, then the scientific
parameter might be the marginal causal effect, E(Y (a) — Y (0)), of treatment
choice a relative to control 0.

For the i-th experiment we observe O; = (A;, L; = X;(A;)), where X;(A;) =
®(A;, X;) for a specified many to one mapping ® on X; and a variable A;,
1 =1,...,n. In this article we will often refer to A; as the design settings used
in experiment ¢, ¢ = 1,...,n, and A; is a random draw from a set of possible
settings A. However, we note that the design settings A; can also be viewed
as a censoring variable which determines what part of X; is observed. In many
applications, as in the clinical trial example above, the full data structure can
be represented as X = (X(a) : a € A), and denotes a collection of random
variables indexed by certain design settings a ranging over a set A of possible
design settings, so that L = (A, X)) = X (A) corresponds with a missing data
structure in which one only observes the component of X as indicated by the
actually assigned design settings A.

We assume that the ordering of the experiments ¢ = 1, ..., n is meaning-full
since the adaptive designs proposed and studied in this article will allow that
the assignment of A; in experiment i is based on all available data Oq,...,0;_;
as collected in the first i — 1 experiments, 7 = 1,...,n. One application to keep
in mind is that subjects are ordered by the entry time E; of the subjects in
the study, and one wishes to adapt the design for subject/experimental unit
1 to what one can learn from the data available at the time F; of entry of
subject 7. In the case of a delayed response, the data available at the time
E; will correspond with right censored (by E;) versions of longitudinal data
structures Oy, ...,0;_1 (see Chapter 3, van der Laan and Robins (2003)).

We note that this data structure O; = (A;, L; = X;(4;)) is completely
general, and includes any of the censored data structures analyzed in the liter-
ature (see van der Laan and Robins (2003)). As a consequence, our statistical
framework, targeted adaptive designs, estimators and theorems are general and
cover general longitudinal data structures and general adaptation schemes. For
example, this includes the general longitudinal causal inference data structure
as studied in the causal inference literature for the purpose of statistical infer-
ence regarding causal effects of time-dependent treatment (see e.g., Chapter 6
in van der Laan and Robins (2003)). In this case, X = (L(a) : a € A), where
L(a) = (L(a)(0),..., L(a)(K + 1)) is the counterfactual time dependent data
structure one would observe if the subject would have been assigned treatment
regimen a = (a(0),...,a(K)), and A is the set of possible treatment regimens.
The temporal ordering assumptions states that this treatment specific process
L(a) at time j only depends on a thro%ilgh the previously assigned treatments
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a(j—1)=(a(l),...,a(j —1)): L(a)(j) = L(a(j — 1))(j). In this setting

O; = (A, Li(A))
= (Li(0), Ai(0), ..., Li(As(k — 1)) (K), A(K), Li(Ai(K))(K + 1),

where A;(j) is the treatment assignment at time j taking place right after the
the collection of L;(j) = L(A;(—1))(j). We refer to chapter 6 in van der Laan
and Robins (2003), where this representation of the observed data is also used
to treat censoring/missingness/monitoring and treatment assignment in a uni-
fied manner: i.e., A;(j) now also includes missingness indicators, monitoring
indicators, and right-censoring indicators, beyond a treatment assignment. In
this longitudinal setting in which A; is a time dependent process, adaptive
designs as defined below allow that j-th treatment assignment A;(j) does not
only depend on the observed past within the subject ¢ (which is commonly
referred to as the sequential randomization assumption in causal inference),
but it can also depend on the observed data Oq,...,0;_; on the previous i — 1
subjects. In Section 18 we present an example of an adaptive design for se-
quentially randomized clinical trials in which treatment is time-dependent. In
Section 19 we study adaptive designs for sequentially randomized clinical trials
in which both treatment and right-censoring are controlled by the design.

For the sake of presentation, in this article most of our initial examples
focus on the simplest case in which A; simply denotes treatment assignment
at a single point in time for subject i.

Adaptive Coarsening at Random (CAR) Assumption: Let A =
(A1,...,A,) and X = (X,...,X,) denote the n design settings and n full
data random variables, respectively. We will use the short-hand notation,
X(i) = (X1, ..., X;) for the full data random variables for the first i subjects,
and we use the same notation for other random variables such as A(i) =
(Ay,...,A;) and O(i) = (Oy,...,0;). Let g(- | X) denote the conditional
probability distribution/density of the design settings A, given the full data
X. In order to avoid technical details, we assume throughout this article
that random variables have either discrete support or can be described by
continuous Lebesgue densities. We have

(A1 %) = [[a(A | AG-1).X).
We assume
gila | A(i = 1),X) = gi(a | X;,0( — 1)) = gi(a | Xi(a),0( — 1)), (1)
7
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which we refer to as the adaptive CAR-assumption. In words, this states that
A; is conditionally independent of the full data X for all n experimental units,
given the observed data O(i — 1) for the first i-1 experimental units, and the
full data X; for the i-th experimental unit, and, in addition, the probability
of A; = a, given the full data on unit ¢, X;, and the observed data on the
previous i — 1 subjects, O(i — 1), only depends on the observed part X;(a)
of the i-th unit, and O(i — 1). This assumption implies that the conditional
probability g(A | X) at A, given X, is only a function of the observed data O,
which proves that g satisfies the coarsening at random assumption (Heitjan
and Rubin (1991), Jacobsen and Keiding (1995), Gill et al. (1997), van der
Laan and Robins (2003)) w.r.t. to the full data X for all n units, and observed
data O = (Oq,...,0,) for all n units. Since the design g is identified by the
conditional distributions g; of A;, given O(i — 1), X;, i = 1,...,n, we will also
use the notation g = (g1,...,gn)-

Definition of adaptive design: We will refer to g = (¢1,...,9,) as the
design of the study. In this article we will first consider the case that the design
g is known in the sense that, given Oy, ..., O,, the realized designs g; € G as
used in experiment i are known (but, there is no need to know the actual map-
ping (O1,...,0;_1) — g; € G which resulted in this choice) for alli = 1,... n.
In the case that the i-specific design choices g; are unknown, given a model
{gin = n} for g;; i = 1,...,n, one could estimate the unknown uncontrolled
components of the adaptive design g with the maximum likelihood estimator

Ny = argmgXng-,n(Ai | X;,0(i — 1)),

=1

or regularized versions thereof, possibly using likelihood based cross-validation
to select fine-tuning parameters or the model. In Section 26, we generalize
our results for the known design case to the case in which the design g; has
a mixture of known and controlled components and unknown uncontrolled
components modelled with a correctly specified model. If one or more of the
conditional distributions g;(- | X;, O(i — 1)) is a function of Oy, ..., 0;_1, then
we refer to g as an adaptive design. On the other hand, if g;(a | X;, O(i —
1)) = gi(a | X;) for all i = 1,...,n, then Oy,...,0, are independent (but
not necessarily identical), in which case we will refer to g as a fized design:
note that this still allows that A; is selected in response to observed baseline
characteristics and time-dependent covariates of the i-th unit: i.e., in this case
g; is a conditional distribution of A;, given X, satisfying the coarsening at
random assumption so that O; implies a coarsening at random for X; (Chapter
1, van der Laan and Robins (2003)). We will denote the set of such CAR
8
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conditional distributions of A, given X, with G, and we will refer to G as the
set of fixed designs:

G={g(-] X):9(A]| X)=h(A, X(A)) for some measurable function h} .

Bound on adaptivity of adaptive designs: Our formal asymptotic
normality results will restrict g; to depend on O(i — 1) through a finite di-
mensional (common dimension in i) summary measure Z; which, for i — oo,
converges to a vector of fixed quantities. Therefore, g; should be based on sum-
mary measures of O(i — 1) which should become stable/degenerate as i — oo.
For example, as our results show, Z; could include as components maximum
likelihood estimators of parameters of the full data distribution Py of X based
on O(i — 1), and the standard errors (or covariance matrix) of these maximum
likelihood estimators.

Remark. Our results for adaptive designs include the fixed designs (possibly
different across the experiments) as a special case, but, if one assumes a fixed
design, then Oq,...,0, are independent so that the analysis of estimators
can be based on applications of Bernstein’s inequality for sums of indepen-
dent random variables and corresponding empirical process results in van der
Vaart and Wellner (1996) for sums of independent random variables, and, as
a consequence, it will be possible to obtain stronger uniform consistency and
uniform CLT results than presented here based on the martingale CLT.

For notational convenience, we will from now on often use the notation
gi(- | X;) = gi(- | X;,0(i — 1)), thereby suppressing the dependence of g; on
O(i — 1), or, equivalently, suppressing that g; is a random (through O(i — 1))
conditional distribution of A;, given Xj.

Factorization of the likelihood/density of observed data.

As a consequence of the coarsening at random assumption on the design g,
the density of O is given by (see Gill et al. (1997)):

PQO%(Ol = (alv ll)a <oy Op = (anvln)) = QO((aia l,),’t = 1’ S 7n)g(a | X)7 (2)

where, for a given a = (ai,...,a,), Qo((a;,l;) : i = 1,...,n) denotes the
joint probability distribution/density of (Xi(a1),...,Xn(an)) at (I1,..., 1),
which thus only depends on the common full data distribution Fy of X. By
independence of Xi,..., X, we can conclude that the density factorizes in a
Qo-factor and the design g as follows:

n n

Pooglor = (a1, lh),..., 00 = (an,l,)) = H Qolas, ;) Hgi(ai | z;,0(i—1)), (3)
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where Qo(a;, ;) = Pr(X(a;) = [;) denotes the probability distribution of X (a;)
at [;, which is a parameter of the full data distribution F, of X. Thus a model
for the density of the observed data Oy,...,0, can be denoted as {FPp¢ :
Q € Q}, where Q is the model for the true full data distribution parameter
(o. Since Qg is the only identifiable part of the full data distribution of X
this is typically the favorable modelling strategy (since it avoids modelling
non-identifiable parameters of the distribution of X).

The model Q for @)y is allowed to be a semiparametric and thereby infinite
dimensional model, but the parameter of interest 1y = W(Qo) will be assumed
to be finite dimensional.

Description of data generating mechanism for adaptive design:
Given the available data on Oy,...,0;_; at the starting time for experiment
i, one can calculate the conditional distribution g¢;(- | X;,O1,...,0;_1) of
A;, given X;, and thereby carry out the i-th experiment O; = (A;, L;) ~
Pg,.4;» which involves drawing X; ~ F, drawing A;, given X;, from g;, and
constructing O; = (A;, L; = X;(A;)), i = 1,...,n. Thus, the generation of
O in an adaptive design only differs from generating O; ~ Fy, 4 for a fixed
conditional distribution ¢;(- | X;) of A;, given X;, i = 1,...,n (i.e., a fixed
design), by the fact that one needs to order the experiments, and use the
data generated in the previous ¢ — 1 experiments to define the CAR-censoring
mechanism g; used in the i-th experiment to generate A;, given X;.

The Maximum Likelihood Estimator for a correctly spec-
ified model.

At this stage, it is already of interest to note that the (Qp-factor in this density
Pg, ¢ of the observed data O is identical to what it would have been for a fixed
design in which Oy, ..., O, are independent. This means that for the sake of
estimation one can proceed as if the design-mechanisms g;, i = 1,...,n were a
priori known, and thus ignore that g; is adaptive. In particular, the maximum
likelihood estimator @,, of (g according to a model Q is the same function
of the data Oy, ..., O, as the maximum likelihood estimator of (), for a fixed
design:

- ] A L
Qn argglgg; og Q(A;, L),

assuming that this maximum exists and can be uniquely defined.

10
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The martingale scores/estimating functions:

In order to provide the reader with a basic understanding of how statistical
inference for the maximum likelihood estimator based on a correctly specified
model can be derived, we consider the case that Q = {Qy : 6} with 0 finite
dimensional. The score equation for the MLE 6,, is now given by

where S(0)(0;) = d% log Qo(A;, L;). As shown above and apparent from (3),
conditional on the data Oi,...,0;_1 of the previous ¢ — 1 experiments, the
density of O; is given by

Qoo (A, Li)gi(Ai | Xi,0(i —1)).

As a consequence, under the usual regularity conditions required to show that
a score has mean zero at the true parameter value, it follows that

Eﬁo,gi<s<90)(0i) | Ol, ey Oifl) = O, 1= 1, e, n. (4)
This also implies that
Eo(S(60)(0;) | S(60)(0;),7=1,...,i—1))=0.

In general, we define Martingale estimating functions as follows.

Definition 1 Consider a function 6 — D(0)(O(i)) from a parameter space
{0(Q) : Q € Q} for a Buclidean parameter © : @ — R to functions of
O1,...,0;. Suppose that at the true parameter value 0y = ©(Qo) of Qo

PQo,giD(QO) = E(D(‘gg)(O(’L)) | 01, ceey Oi—l) =0 fO?" all 1 = 1, cee

Then, we refer to 6 — D(0) as a Martingale estimating function for the pa-
rameter 0.

If we denote M (n) = Y1, S(6y)(O;), then for integer m < n

E(M(n) | M(m)) = E(iswo)(om > S(%)(@Hisww(@))

i=m-+1 =1

= M)+ Y E(E(S00)(0) | Or,-.., 00 1) | M(m))
i=m-+1

= M(m). 1
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That is, the empirical mean of the scores at 6y over Oy,...,0, is a dis-
crete Martingale in n. This provides us with a framework for proving that
the empirical mean of the scores, M(n), converges to zero for n — oo (as
needed for consistency of the MLE) and for proving that the standardized
mean of the score, /nM(n), converges to a normal distribution (as needed to
establish convergence in distribution of the standardized maximum likelihood
estimator). This martingale structure is the essential building block for show-
ing that, for all practical purposes, not only maximum likelihood estimation,
but also statistical inference can be carried out as if the design mechanisms g;
were fixed and known a priori and all observations Oy, ..., O,, are independent.
This finding was established for a certain class of response adaptive designs in
basic clinical trials (Chapters 2, 5, and 9 in Hu and Rosenberger (2006)).

We will also show how to compute fully efficient so called targeted Maxi-
mum Likelihood estimators based on Martingale estimating equations in gen-
eral semiparametric models Q for the )y factor. We show that the efficient
influence curve based estimating functions for fixed designs, as in general pre-
sented in van der Laan and Robins (2003), have an analogue Martingale es-
timating function for the adaptive design, so that we can generalize targeted
estimation methodology for semi-parametric models Q (i.e., targeted MLE
and estimating function based estimation) to adaptive group sequential de-
signs, while borrowing the closed form representations of efficient influence
curves in ii.d. censored data models from van der Laan and Robins (2003).
In the targeted MLE methodology presented in this article, a parametric work-
ing model is used to obtain an initial (inconsistent) MLE for ¢)y which is then
mapped through a targeted MLE procedure, analogue to van der Laan and
Rubin (2006) for fixed designs, into a consistent and asymptotically normally
distributed estimator of the Euclidean parameter of interest defined on the
true (large) semi-parametric model.

1.1 Examples of adaptations of the design.

Above we provided the formal statistical framework for adaptive group se-
quential designs, involving defining the observed data structure as a missing
data structure, the adaptive coarsening at random assumption on the adap-
tive design, the resulting factorization of the density of the data generating
mechanism, corresponding parametric or semi-parametric models on the full
data distribution factor )y of the likelihood, and the martingale properties of
scores of correctly specified parametric models. In this subsection, we hope to
provide the reader with an illustration of the kind of adaptations of practical
interest this statistical framework an(lizour corresponding formal results pre-
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sented later allow. For the sake of illustration, consider a clinical trial in which
one wishes to study the effect of a few candidate drugs on the suppression of
the HIV virus in a population of HIV infected subjects. The design of this
trial involves various settings which can affect the success of the trial.

Adaptation of right-censoring mechanism/clinical outcome: Firstly,
it involves setting the clinical outcome of interest. For example, one might de-
fine the clinical outcome as change in viral load over an eight week follow up
period. Suppose now that after having observed a first group of subjects, it
follows that some of the treatments are resulting in side effects towards the
end of the eight week period, and one suddenly wonders if the presence of
these toxicity effects will persist, start to occur more frequently, or worsen
over longer follow up periods. For that purpose, one might wish to adapt the
design by changing the follow up time from 8 to 12 weeks for the new recruits.
This is an example of an adaptation of the right-censoring mechanism (one fac-
tor in ¢;(A; | X;)). In order to also consider this 12 week clinical outcome as
outcome of interest for approval of drugs one must have specified this potential
alternative clinical outcome a priori (for sound statistical inference the choice
of parameters of interest cannot be data adaptive, except if the introduction
of an additional or new parameter is purely caused by external factors), and
a multiple testing adjustment will need to be carried out to deal with the fact
that 2 parameters are potentially considered. It should be noted that the test
statistics for these two clinical outcomes will be heavily correlated so that a
multiple testing adjustment based on the joint distribution of the two test
statistics can be expected to be minor.

Adaptation of Missingness mechanism: During the trial, a new tech-
nique for genotyping the virus and or measuring the phenotype of the virus
might become available which is shown to outperform the technology used in
the current trial. Since reliable genotyping might advance the causal under-
standing of resistance of the virus to particular drugs, might improve the causal
effect estimates of the treatments, and might result in detection of subgroups
for which the treatment is particularly effective or ineffective, one might wish
to apply these new techniques to the newly recruited subjects. This would be
an example of an adaptation of the missingness mechanism on covariates: one
starts out with collecting one particular set of covariates, but later on in the
trial one starts replacing or augmenting a subset of these covariates by or with
a new subset of covariates, where this new subset is purely defined by external
factors (the occurrence of a new technology). As a consequence of the fact
that the choice of new covariates are a product of external factors, one can
redefine the full data X as including these different subsets of covariates, as
if these potential covariate vectors Welr?()e known before the trial, and define a
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missingness mechanism on top of them. To summarize, the decision to change
the missingness (i.e., to start using the new technology for genotyping) can be
informed by the actual data collected on previously recruited subjects, but the
choice of the alternative covariate needs to be a priori listed or be a product
of pure external data sources. In general, during the trial one might decide to
start collecting a new set of biomarkers of interest, where the potential sets of
biomarkers were listed a priori or is a product of external factors such as the
occurrence of an improved technology or scientific discoveries by other external
scientists.

An example of this kind of adaptation is the following. A priori one listed
two biomarkers. One starts the trial with biomarker number 1. During the trial
one learns from the collected data that this biomarker is hardly predictive of
the clinical outcome, and therefore is of no help for improving the efficiency of
the treatment effect estimates. Therefore, based on these findings, it is decided
to start using biomarker number 2. This is an example of an adaptation
of the missingness mechanism on the two biomarkers. Since the parameter
of interest is defined in terms of the full data (including the full data on
both biomarkers) and does thus not change (as a distribution of the full data
parameter) by adjusting the missingness mechanism, the adaptation of the
missingness mechanism does not require a multiple testing adjustment.

Adaptations of monitoring and treatment mechanisms: Similarly,
during the trial one might feel the need to change the monitoring intensity, the
choice of time-dependent covariates collected at the monitoring times among
a set of choices a priori specified or only influenced by external factors, and
one might wish to change the randomization probabilities for the treatment as-
signment in response to the fact that certain treatment arms are more variable
(w.r.t. outcome) than others, or because some treatments are obviously infe-
rior and can be dropped. These adaptations would be examples of an adapta-
tion of the monitoring mechanism, the treatment mechanism, and missingness
mechanism (on a set of possible time-dependent covariates).

Introduction of additional ”a priori listed” or ”external factor
based” intervention: During the trial one might note that the drop out
rate needs to be improved by additional counselling and /or the administration
of drugs which help the subject to deal with the toxicity symptoms while
these drugs are known to have no effect on the counterfactual viral load and
or CD4 counts. The administration of this additional intervention to newly
incoming subjects would be an example of an adaptation of the assignment
of compliance interventions: the original assignment was set at 0 (meaning no
intervention is applied), and during the trial it was set at 1 for newly recruited
subjects (meaning an a priori speciﬁeﬁ/ external factor based intervention is
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applied). Formally, the setting specific full data (counterfactual) process can
be represented as X (ajay), where ay denotes the intervention indicator and a,
denotes the other settings, and one assumes that X (aja2) = X(a;) does not
depend on the intervention level as. In general, one can introduce interventions
which are known to not affect the counterfactual outcomes of interest defining
the parameter of interest.

Introduction of improved questionnaire: During the trial it might
become clear that subjects drop out time could be well predicted by a self-
reported health measure, but it is noted that the currently used self-reported
health questionnaire results in confusion and thereby measurement errors.
Since informative drop out caused by unmeasured factors can result in bias
for the effect estimates of interest, it is important to measure time-dependent
covariates which are predictive of the drop out time. As a consequence, one
might wish to make changes to the currently used questionnaire, by hiring an
external consultant with the request to improve the current questionnaire, and
use the new one for the newly recruited subjects. This adaptation in the de-
sign corresponds with an adaptation of the missingness mechanism, where the
missingness indicator drawn from this mechanism indicates which of the two
questionnaires is applied (the one a priori listed as the initial questionnaire or
the one resulting from an external consultant).

Adaptation of entry intensity: During the trial one might determine
that, based on the available data, the intensity at which new subjects should
be recruited should be increased in order to keep the duration of the trial
short enough. The entry time for experiment i is denoted with E; and can be
included as a component of A;. An increased intensity would correspond with
a denser pattern of entry times. This is an example of an adaptation of the
entry intensity mechanism.

Issue to keep in mind when changing variables during design:
Formally, one needs to a priori specify the definition of the full data X =
(X(a) : a € A), and thereby the possible design settings A for the experimen-
tal units such as the monitoring times, treatments, potential additional inter-
ventions, potential additional covariates, and missingness indicators. However,
there is an important exception to this which allows to adapt the set A and
thereby the full data X, as long as this change is purely based on external
data/information. In the previous paragraphs we hinted to some of such al-
lowed adaptations such as the introduction of a new covariate to measure
during the trial, which had not been a priori specified, but was only informed
by a pure external source of data such as the occurrence of a new technology.
In general, if a change during the trial of full data definition (e.g., including
the set of possible baseline and time—l%ependent covariates which are poten-
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tially measured on the unit), the possible settings A, and even the choice of
parameters of interest for which statistical inference is requested, is based on
external factors (e.g., the request of a director who had zero access to the
data collected in the trial), then one can make these changes and treat the
statistical problem as if these definitions had been made a priori before the
trial started. Off course, this could result in very dangerous practice if these
choices are made by people who have also been informed by the data observed
in the trial: this could result in target parameters which itself are a function
of the internal data Oy, ..., O, and thereby are random (even after condition-
ing on external data sources) so that statistical inference about such random
parameters will fail to be accurate.

1.2 The choice of design for experiment : can be fully
informed by external factors.

In this article we will propose particular explicitly formulated so called targeted
adaptive designs g; which are defined a priori as a function of a maximum
likelihood estimator based on Oy, ..., O;_; into an element of the set G of fixed
designs. However, such a priori specified adaptive designs are not required for
an application of our asymptotic results. We find this important to point
out since in practice it is not hard to imagine that the preferred manner of
adaptation might only become apparent during the trial and might be different
for each experiment.

The choice of design g; € G for the i-th experiment can be an arbi-
trary function of external factors (i.e., factors independent of Oy, ...,0,) and
O1,...,0;_1, and this function does not need to be specified a priori and, in
fact, does not need to be specified at all. That is, to calculate the estimators
and for formal asymptotic statistical inference we just need to know g; as an
element in the set of fixed designs G, but it is not necessary to know the ex-
plicit mapping from Oy, ..., O;_; and external factors (say) F; to this element
gi € G: i.e., we need to know the realization of g; but not the explicit definition
of g; as random variable. For example, the following mechanism for generating
g; is allowed: at the i-th experiment, one has a group of experts sitting in a
room, having access to Oq, ..., 0;_; and the rest of the world, and this group’s
output is a choice of design g; € G; which will be used to draw the settings A;
for experiment 7.

The reason that the design g; for the i-th experiment can be a random

variable in G defined as some function on Os,...,0;_1 and external data F;
is that we can apply our formal results for the estimators of the parameter
16
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of interest conditional on FY, ..., F,. The conditional distribution of O, given
these external factors Fi, ..., F,, equals the distribution of O in the case that
Fy, ..., F, had been set by design a priori. As a consequence, the obtained
results are the wished results of interest. That also means that our asymp-
totic stability condition for g; in our CLT theorems (as required to obtain
asymptotic normality of the estimators) only needs to hold conditional on
Fy, ..., F,, which thus only requires that for ¢ converging to infinity g; is ap-
proximately only random through external random factors (but will depend
on asymptotically consistent/degenerate finite dimensional summary measures

of of Ol, ey Oi—l)‘

1.3 Adaptive designs targeting an optimal fixed design

In this subsection we provide a general example of so called targeted adap-
tive designs, which provides a particular class of targeted adaptive designs of
interest we can handle with the theory presented in this article.

Hu and Rosenberger (2006) (Chapter 5) provide a presentation of a theory
for response adaptive designs targeting a target allocation of treatment in
clinical trials in which one only observes on each subject a treatment and
outcome. This corresponds with our definition of adaptive designs in which
g; is just a marginal probability distribution on a set of possible treatments
(chosen in response to the outcomes and treatments of the previous i — 1
subjects). This excludes the case of targeted adaptive designs in clinical trials
in which the randomization probabilities can depend on covariates. These
authors state (page 158) ” Chapter 9 presents an overview of covariate-adaptive
and CARA randomization procedures. Little is known about these procedures,
and there are few papers regarding their theoretical properties in the literature.”
and they proceed mentioning that this represents an important area of future
research. They also state ” We have discussed heterogeneity (i.e., the use of
covariates in adaptive designs) very briefly in this book, and that is principally
because there has been very little work in this area. Yet it is critical if these
designs are to be used in clinical trials.” Our article concerns this development
of a theory for general targeted adaptive designs, and in this subsection we
start out with providing a general definition and then discuss the implications
of our general results for these targeted adaptive designs.

Suppose that, given the true probability distribution Py of X, we would
know the optimal fized design g;(- | X) (i.e., the conditional distribution of A,
given X) for experiment i in a user supplied subset of all allowed CAR fixed
designs G, where optimality is defined w.r.t. a particular criteria. That is, we

17
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can define a mapping
0 — 9i.0,

which maps a choice )y of the identifiable part )y of the distribution of X
according to a (possibly misspecified) model Q" = {Qy : 0} for Qo into the
wished fixed design g;¢ for A;, given X;, 7 = 1,...,n. Let 6, denote the true
parameter of (g so that )y, either equals )y or equals a specified known well
defined (e.g., Kullback-Leibler projection) parameter of ()y defined onto the
true (possibly semi-parametric) model Q. For example, g; 9 = gy might be the
fixed design minimizing the asymptotic variance of the maximum likelihood
estimator of a real valued parameter vy (defined on the semiparametric model
Q) over all fixed designs g € G based on sampling n i.i.d. observations from
Pog = Fgy.g -

We can now define an adaptive design g = (g1, ..., ¢,) which learns this
optimal fixed (unknown) design gy, as n — oo, as shown by our general results
under appropriate conditions. That is, our goal is to adapt the design (i.e.,
construct a g = (g1,...,9,)) in such a way that g, or equivalently g, =
%Z?:l g; converges to the fixed conditional probability distribution gg, (of A,
given X) in probability as n — oo. This can be achieved in the following
manner.

Let 0;,_1 be an estimator of the parameter 6, of )y based on observations

O4,...,0;_1 Typically, one might make ; constant in i across blocks of exper-
iments as in group sequential trials. Let 6;, ¢ = 1,...,n, be such a sequence
of estimators of 6y. There are two strategies for selecting the adaptive design
based on this sequence of estimators 6;, ¢ = 1,.... Firstly, one could simply
set gi = go,_,, © = 1,...,n. Alternatively, one iteratively selects gy,...,¢; so
that g; = argmingeg || +(X721 95 + 9) — go,_, ||, starting with an initial gy,
i=1,...,n. Here || g1 — g2 || denotes some norm or dissimilarity between two

fixed CAR-designs. The latter approach aims to chose g, so that the average
design g, = 1/nY; g; is as close as possible to the wished gy, .

The above two general forms of adaptive designs are just an example of
adaptive design as analyzed in this article. Therefore, in particular, we can
apply our results to analyze the estimator #,,, where 6,, can either be a max-
imum likelihood estimator according to a correctly specified model (in case
Q" = Q), a targeted maximum likelihood estimator of 6y defined on the true
semi-parametric model @ D O, or a Martingale estimating equation based
estimator of 0y of 6y defined on the true semi-parametric model @ D QY.

Firstly, we wish to establish that 6,, is consistent for the 6y parameter of ().
Our consistency theorems for adaptive designs indeed show that this typically
holds for finite dimensional parameters without any need for convergence of

18
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the design g, to a fixed design. Therefore, without getting into a circular
reasoning, we can establish that 6, is consistent for a Euclidean parameter 6.

As a consequence of this consistency of 6, we will have that the above
adaptive design satisfies that g, = g¢s, , — gs, in probability as n — oo,
or equivalently, that g, — gg,, as n — oco. Given that the adaptive design
gn converges to a fixed design as the sample size converges to infinity, and
thereby satisfies the asymptotic stability condition defined in our Central Limit
Theorems, we are now in the situation that we can apply our central limit
theorem for the maximum likelihood estimator, targeted maximum likelihood
estimator or martingale estimating equation based estimator of the parameter
of interest 1y (e.g. including 6y) based on data generated by adaptive group
sequential designs. Application of these theorems shows, under regularity
conditions, that v/n (1, —1y) converges in distribution to a normal distribution
as n — oo, where the covariance matrix in this normal distribution is identical
to what it would have been under i.i.d (i.e., fixed design) sampling from P, 4,
(and if Qg, = Qo, then this is the true wished optimal design). That is, under
regularity conditions, we will have that the estimator 1, of the parameter of
interest 1y of Q) in the adaptive design is asymptotically equivalent with the
estimator based on i.i.d. sampling using the optimal fixed CAR-design gy,
in case (g, = Qo and "sub-optimal” fixed CAR design if the working model
Q" used to learn the optima fixed design was misspecified. Our examples
will show a few rigorous illustrations of this result. In general, our theorems
provide templates and conditions for establishing these results for general (e.g.,
targeted) adaptive designs.

Dealing with delayed response. Note that in the case that O; = (O;(s) :
s >0),j=1,...,n, are longitudinal time dependent data structure collected
over time, at the time F; at which A; needs to be drawn the data Oq,...,0;_1
for the first + — 1 experiments might not have been observed yet. Thus the
estimator 6; in the targeted adaptive design ¢, = gy, _, will need to be based
on the data available at time F; at which A; needs to be drawn in experiment
7. In this case the estimator #;,_; would be based on ¢ — 1 right censored
versions O1(E;), ..., 0;_1(E;) of these i — 1 observations Oy, ..., O;_1, where
O(t) = (O(s) : s < t). If the entry times E; satisfy the coarsening at random
assumption again (just make E; part of A; and apply our definition of the
adaptive coarsening at random assumption), then one could define ;_; as the
(e.g.) maximum likelihood estimator based on O;(E;),j = 1,...,i—1, treating
E; as given, where the likelihood can be derived as if these :—1 observations are
independent, as above in (3): see Chapter 3 van der Laan and Robins (2003)
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for the QQg-factor of the general likelihood of right censored data longitudinal
data structures. If A; = A;(0),..., A;(K) has K time dependent components
drawn at subsequent times F;(0),..., E;(K), then the choice of mechanism
for A;(j) can be based on the available data on Oy, ...,0;_1 at time E;(j) at
which A;(j) needs to be drawn in experiment i.

1.4 Sequential testing.

In Section 25 we will show that the sequential testing methods as typically used
in clinical fixed design trials can be equally well applied on top of adaptive
designs, as analyzed in this article. According to Hu and Rosenberger (2006):
" The basic statistical formulation of a sequential testing procedure requires de-
termining the joint distribution of the sequentially computed test statistics.
Under response-adaptive randomization, this is a difficult task. There has
been little theoretical work done to this point, nor has there been any evalua-
tion of sequential monitoring in the context of sequential estimation procedures
(i.e., targeted adaptive designs) such as the double adaptive biased coin de-
sign.” These authors end their book with the quote from Rosenberger (2002):
" Surprisingly, the link between response adaptive randomization and sequential
analysis has been tenuous at best, and this is perhaps the logical place to search
for open research topics.” Indeed, in Section 25 we will determine the joint
distribution of the sequentially computed test statistics based on our results,
and provide a large class of sequential testing procedures whose asymptotic
validity only relies on this joint distribution result.

1.5 Implications for FDA critical path initiative.

An important topic for the FDA critical path initiative is the streamlining
of clinical trials. Specifically, we will list some of the items raised in their
publications on the FDA critical path initiative as can be downloaded from
the internet, and comment how the methods in this article affect some of these
items.

Innovative and Efficient Clinical Trials: One item is the creation of inno-
vative and efficient clinical trials. Our article provides targeted adaptive
designs which target the design to optimize information in the data for
a particular parameter of interest such as a causal effect of a treatment
relative to control or the optimal dose of a drug. In general, our general
framework allows statistical inference on a very general class of adaptive
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designs, and therefore creates ample room for innovative and creative
choices of adaptive designs.

Improved Clinical Endpoints: We show that if one lists a number of can-
didate clinical end points a priori, then one can adapt and target the
design towards the best clinical end point by adjusting the design of fu-
ture experiments based on data generated in previous experiments. In
particular, one can decide to stop measuring certain clinical end points
for next groups of experiments, or one can adjust the randomization
probabilities to optimize the trial towards estimation of the causal effect
of treatment on one of the clinical end points. The multiple testing ad-
justment should be based on the joint distribution of the test statistics
for the different clinical end-points, in which case one can expect a rela-
tively minor multiplicity adjustment due to the high correlation between
the test statistics.

Enrichments Designs: Enrichment designs involve enrolling patients which
are at higher risk or known to respond well to treatment. One can use
initial groups to determine the higher risk patients and good responders,
and subsequently only sample such patients, but, for the purpose of solid
statistical inference w.r.t. to an a priori defined parameter of interest,
estimators and inference cannot be based on these initial groups. Such
kind of adaptations change the target parameter of interest and thus the
corresponding null hypothesis of interest, and thereby make the param-
eter of interest and null hypothesis data driven. Nevertheless, in spite of
the resulting loss of data (or more optimistically stated, that the data
on these initial groups cannot be used for both parameter selection and
estimation), such adaptations are very important and crucial to improve
the success rate of clinical trials. It is an interesting statistical challenge
to rationalize the use of the initial groups as well in the calculation of
an estimator and test for a null hypothesis, under certain scenarios.

Data Driven Subgroups: Another similar issue raised in the Critical Path
Initiative is "What types of retrospective subset analyses are valid. i.e.
what can be reliably learned from subgroup analysis that were not pre-
specified in the original trial design?”” Again, if sub-group are a function
of the data, then formal statistical inference for such a data adaptively
selected sub-group cannot include the data which was used to select the
subgroup.

Modification of Randomization Probabilities: In addition, the FDA Crit-
21

Hosted by The Berkeley Electronic Press



ical Path Initiative raises the question: ”"When is it valid to modify
randomization probabilities based on results for example in phase 2/3
trial?”. Clearly, our methods teach us that we can modify randomiza-
tion probabilities in response to data generated in previous experiments,
and, in fact, we should be doing this to obtain more efficient designs in
answering the questions of interest.

Dose Response Curves and Optimal Dose: Most cancer trials identify
and test the maximum tolerated dose to maximize efficacy. Such tri-
als cannot answer key questions about dose response relationships such
as ”Do blood levels of drug relate to outcomes?” and ” At what dose does
the response plateau?” Therefore, it is necessary that we design trials
which can find dose response curves. In Section 16 we provide such trials
and, in particular, we provide a targeted adaptive design for finding the
optimal dose, while still providing the whole dose response curve.

1.6 Organization of article.

In Section 2 we present and discuss a general class of targeted adaptive designs
of the type presented in Subsection 1.3 to which our results can be applied. In
particular, we present specific classes of targeted adaptive designs maximizing
the information for a particular parameter of interest or number of significant
findings for treatment effects in clinical trials. In Section 3 we highlight a
class of particularly easy to implement empirical influence curve based targeted
adaptive designs, and we illustrate it in the context of a clinical trial with
baseline covariates.

In Section 4 we establish consistency and asymptotic normality of the max-
imum likelihood estimator based for the treatment effect in a clinical trial in
which covariates are not exploited, based on our general asymptotic central
limit theorem results established in later sections. The obtained results for
the marginal unadjusted treatment effect estimate correspond with the results
presented in Chapter 5 of Hu and Rosenberger (2006). In Section 5 we provide
a general template for proving consistency of maximum likelihood estimators
according to correctly specified parametric models.

Section 6 shows that, if one restricts the adaptive design for the i-th exper-
iment to only respond to baseline covariates conditioned upon in the definition
of the parameter of interest, but one still allows the settings of experiment ¢
to depend in an arbitrary manner on the data generated in the previous ¢ — 1
experiments, then one can typically construct Martingale estimating functions
which do not depend on the adaptive design (i.e., the g;’s). Although these
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estimating functions are typically inefficient, they are attractive because of
its simplicity and robustness w.r.t. the finite sample variability due to the
variability of the adaptive design, which might out-weight their inefficiency.
In Section 7 we present equally simple to implement Inverse Probability of
Censoring Weighted estimators based on Martingale IPCW estimating func-
tions, which can be inferred from the IPCW estimating functions for fixed
designs as presented in van der Laan and Robins (2003), in general. These
two sections 6 and 7 present ad hoc martingale estimating functions and cor-
responding easy to implement estimators, while in later sections we present
the general methodology for deriving optimal (and non-optimal) martingale
estimating functions based on the efficient influence curves for the correspond-
ing fixed design models, and thereby corresponding estimating equation based
estimators and targeted maximum likelihood estimators for adaptive group
sequential designs.

In Section 8 we present methods for constructing Martingale estimating
functions and corresponding estimating equations. Section 9 establishes con-
sistency for estimators defined as solutions of Martingale estimating equations.
Section 10 establishes the consistency for the adaptive design showing that
adaptive designs will learn the targeted fixed design. In Section 11 we present
and prove the asymptotic normality of the standardized maximum likelihood
estimator and, in general, estimators defined as solutions of Martingale esti-
mating equations.

Sections 12 and 13 presents 2 versions of the locally ”efficient” robust
targeted maximum likelihood estimator for adaptive designs. This generalizes
the double robust locally efficient targeted maximum likelihood estimator for
i.i.d. CAR censored data (i.e., fixed designs) as introduced and analyzed in
van der Laan and Rubin (2006). In Section 14 we also establish the general
consistency and asymptotic normality results for this (double) robust targeted
maximum likelihood estimator.

Sections 15, and 16 are devoted to the application of our general consis-
tency and asymptotic normality theorems for the maximum likelihood and
targeted maximum likelihood estimator to targeted adaptive designs in clini-
cal trials. In Section 15 we study targeted adaptive designs for clinical trials
including covariates to improve efficiency of the estimate of the treatment ef-
fect, and to allow for adaptation of how treatment is assigned in response to
covariates/subgroup-membership. In Section 16 we present targeted adaptive
designs targeting the optimal dose level of a drug (and corresponding targeted
maximum likelihood estimators), while still providing the causal dose response
curve, where we show, in particular, that this targeted adaptive design exists

in closed form.
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In Section 17 we illustrate adaptive designs to adapt the covariate distri-
bution for the purpose of estimating a regression function of these covariates.
In Section 18 we present a number of examples of censored data structures
and corresponding targeted adaptive designs, in order to provide some illus-
trations of the scope of our statistical framework and results, going beyond
the basic data structure of a typical clinical trial. In particular, in Section 19
we illustrate the application of adaptive designs and our targeted MLE in the
general context of a longitudinal study with time-dependent treatment and
right-censoring.

In Sections 20 and 21 we provide an easy to implement and practically
appealing Inverse Probability of Censoring Weighted Reduced Data Iterative
Targeted MLE methodology and illustrate it by applying it to fitting causal ef-
fect models for time dependent treatments as represented by so called marginal
structural models. Subsequently, in Section 22 we illustrate that this same
methodology actually covers a whole range of double robust IPCW iterative
targeted maximum likelihood estimation methodologies by allowing different
degrees for the reduction of the data, where "no reduction” corresponds with
the actual iterative targeted MLE as presented in Section 13. In these meth-
ods the estimators involve inverse probability of censoring weighting of each
time-specific factor of the log-likelihood in such a manner that double robust-
ness w.r.t. miss-specification of the design mechanism or the actual model for
the likelihood is achieved.

In Sections 23 and 24 we present a targeted empirical Bayesian methodol-
ogy which allows us to incorporate a prior distribution on the scientific parame-
ter of interest and map it into a valid robust and targeted posterior distribution
for the parameter of interest, by preserving the frequentist properties of the
(iterative) targeted MLE.

In Section 25 we present sequential testing methods which can be applied in
combination with the general adaptive group sequential designs. In Section 26
we generalize our results to adaptive design in which some of the components
are unknown but modelled. Finally, in Section 27 we present our most general
formulation of iterative targeted estimation, thereby including the iterative
targeted likelihood based estimators as presented in this article as a special
case, but also pointing to various generalizations of interest. We end this
article with a discussion in Section 28. A number of technical results, required
as building blocks for the consistency and CLT theorems, are deferred and
proved in the two appendices.

24
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1.7 Some relevant literature on adaptive designs for
clinical trials

The literature on adaptive designs is vast (in particular, since it represents
various statistical goals) and we apologize for not including all of it. To start
with it is important to note that the word adaptive designs has also been used
in the literature for sequential testing and, in general, on designs which allow
data adaptive stopping times for the whole study or for treatment arms in
the study, which achieve the wished control of the Type-I error for a test of
a null hypothesis of interest. In this article, we have decided to completely
separate the sequential testing problem and adaptive sample size formulas from
the data adaptive determination of experimental settings in response to data
collected in previous experiments. In a sense, stopping the trial corresponds
with the extreme decision to not collect any data at all at the next experiment,
which is not considered part of our definition of an adaptive design (stopping a
treatment arm is). Instead, stopping and sequential testing will be considered a
separate adaptation for which methods can be developed on top of the adaptive
designs, as we do in Section 25. We believe that the separation of sequential
testing and adaptive designs makes sense from a methodological point of view
since valid sequential testing procedures typically rely on the determination of
the asymptotic joint distribution of the sequentially computed test statistics
in a trial which does not stop (but possibly still adapts) as in our definition of
adaptive designs. The main literature on adaptive designs which corresponds
with our general definition of an adaptive design has been called "response-
adaptive randomization” (Hu and Rosenberger (2006)). Since we feel strongly
that the conditional distribution g of the design settings A, given X, truly
represents the design for the data generating experiment, we decided to refer
to it as the adaptive design (instead of response adaptive randomization), and
reserve names such as adaptive sample size formulas, adaptive stopping rules,
and sequential testing for the additional adaptations one can put on top of the
adaptive design, whose asymptotic theory cannot be developed without first
developing the asymptotic theory for adaptive designs as sample size converges
to infinity.

In order to illustrate the need for adaptive designs in clinical trials, we
cite the following quote from a Pharmaceutical Executive Derek Lowe July
1, 2006, taken from an internet article: A widely noted survey by Accenture
provided some alarming figures a few years ago: FEighty-nine percent of all
drug candidates from the initiation of Phase I through FDA approval failed
in the clinic. Clearly, any techniques that could give an earlier read on these

1ssues would be valuable. In too many cases , the chief result of a trial is to
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show that the trial itself was set up wrong, in ways that only became clear
after the data were un-blinded. Did the numbers show that your dosage was
suboptimal partway into a two year trial? Too bad- you probably weren’t allowed
to know that. Were several arms of your study obviously pointless from the
start? FEven if you know, what could you do about it without harming the
validity of the whole effort? Over the last years, such concerns have stimulated
an unprecedented amount of work on new approaches. Ideas have come from
industry, academia, and requlatory agencies such as the FDA’s critical path
nitiative. A common theme in these efforts has been to move toward adaptive
clinical trials.

More of such quotes are easy to find reflecting the general feeling among
many practitioners that drastic improvements in running trials should be pos-
sible and that adaptive designs hold the key to this.

The most familiar example of a simplistic adaptive trial is the phase I trial
design for finding a maximum tolerated dose (MTD). In this case, patients
are enrolled stage-wise. At the first stage a group of patients are enrolled in
the lowest dose arm, and at subsequent stages patients are also enrolled to
higher dose groups. This process of stage wise sampling and enrolling patients
in higher dose groups proceeds till the dose results in toxicity effects. At that
point, the next lower dose is declared to be the maximum tolerated dose.

Group sequential designs are typically used to monitor a study that unfolds
over time at interim analysis times to assess whether there is enough evidence
in support of the research hypothesis to warrant early termination of the study
(Scharfstein et al. (1997)). In general, we refer to such a design as a group
sequential testing study. In this setting a test statistic is computed at each
analysis time and compared to a stopping boundary. Due to the repeated looks
at the data, this boundary is adjusted to maintain some predetermined overall
significance level. To determine this boundary, the joint distribution of the
sequentially computed test statistics must be derived. We refer (Scharfstein
et al. (1997)) for a general methodology for sequential testing and an overview
of literature, and to (Scharfstein and Tsiatis (1998)) Tsiatis (2006) for infor-
mation based group sequential testing studies. There is a rich literature on
different ways to control the Type I error in group sequential trials involving
sequential testing of the null hypothesis of interest (see e.g., Pampallona et al.
(2001)).

A good reference for an overview of research on adaptive sample size de-
terminations in clinical trials is the FDA/MIT workshop, October 19, 2004,
"New Adaptive Trial Design: The evolution from group sequential trials to
adaptive designs” which deals with the questions ”How to preserve the Type-I
error in an adaptive trial?” and ”HOW2I6I111Ch to increase the sample size issues
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of trial management?”

In this case the adaptive designs considered are concerned with strategies
for determining when to stop a trial, including the setting of the times at
which one tests the null hypothesis of interest. In this FDA/MIT workshop
of October 19, 2004, one distinguished between two approaches. Firstly, the
group sequential design which starts out with a large up-front commitment of
sample size, but uses sequential testing to allow early stopping. The second
approach is (inconveniently) referred to as the adaptive design method, which
starts out with a small commitment of sample size and extends it if necessary.
We note that adaptivity of the design refers here only to the adaptive manner
in which the sample size is determined (Tsiatis and Mehta (2003), Jennison
and Turnbull (2003)).

In this workshop it is noted that some disadvantages of group sequential
trials are that the sample size calculation requires a priori specification of a
unique clinically meaningful alternative. It is noted that the theory does not
support, changing your mind about this alternative after the trial is underway.
On the other hand, the adaptive sample size formulas allows one to update
the alternative and thereby the sample size calculation. It is noted in articles
(e.g. Tsiatis and Mehta (2003)) that " Adaptive designs are theoretically less
efficient than classical group sequential designs”, but it is stated that ”this
loss of efficiency is compensated by the increased flexibility to change course
of design”. These statements for adaptive sample size determinations are due
to multiple testing adjustments. They do not apply at all to our definition of
adaptive designs in which adaptation can be used to heavily increase asymp-
totic efficiency of the estimator of the scientific parameter of interest relative
to a fixed design (see also Hu and Rosenberger (2006)). It is also noted that
the adaptive sample size formulas result in logistic problems: "Who in the
organization will be permitted to view the un-blinded interim data and deter-
mine the sample size change” ”"What signal does a sample size increase send
to the investigators!”.

We provide the following references for work on adaptive sample size de-
termination involving the sequential testing and thereby proper adjustment
of the critical values: Tsiatis and Mehta (2003), Banerjee and Tsiatis (2006),
Lokhnygina and Tsiatis (2006), Bauer and Kohne (1994), Cui et al. (1999),
Jennison and Turnbull (2003), Koyama et al. (2004), Lan and Trost (1997),
Li et al. (2002), Mehta and Tsiatis (2001), Mulle and Shafer (2001), Proschan
and Hunsberger (1995), Shen and Fisher (1999), Wittes and Brittain (1999),
L.M.Friedman et al. (1998).

We also provide the following references for adaptive treatment allocation
in clinical trials: Bai et al. (2002); And2e§sen et al. (1994); Flournoy and Rosen-
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berger (1995); Hu and Rosenberger (2000); Rosenberger (1996); Rosenberger
et al. (1997); Rosenberger and Grill (1997); Rosenberger and Shiram (1997);
Tamura et al. (1994); Wei (1979); Wei and Durham (1978); Wei et al. (1990);
Zelen (1969); Cheng and Shen (2005).

The book Hu and Rosenberger (2006) is may be the most relevant reference
for our article since it concerns asymptotical theory for maximum likelihood
estimators based on adaptive designs in clinical trials, focussing on adaptation
of the treatment randomization probabilities in response to observed responses
in the previous experiments. One well known technique of response adaptive
patient randomizations is the ”Random play the winner”, one of the ”urn”
methods- so called because they can be modelled after different ways of pulling
various colored balls from an urn. Play the winner mathematically weight the
treatment arms that have produced the fewest adverse events and/or the most
positive data so that more patients are assigned to them. A similar ”drop the
loser” rule can be used, allowing for entire dosage groups or efficacy arms to
be added or dropped as the data develop. These types of adaptive designs and
targeted designs are studied in detail in the simple clinical trial setting in Hu
and Rosenberger (2006).

We refer to this recent book Hu and Rosenberger (2006) for a representation
of the literature on response adaptive randomization in clinical trials.

There is also a rich literature on the Bayesian approach to adaptive de-
signs. Certain book references in this direction are Berry and Stangl (1996)
and Spiegelalter et al. (2004). A basic overview of Bayesian adaptive designs
is provided in Berry (2006). In the Bayesian approach, at certain time points,
posterior probabilities are calculated given the observed history in the trial,
where these calculations are, as usual, based on certain specified (e.g., para-
metric) models. Whatever decision rules based on these iteratively updated
posterior probability distributions are implemented, the frequentist properties
of the corresponding testing procedure are often simulated in extensive simula-
tions. In this manner, these Bayesian adaptive designs aim to provide adaptive
designs which still control the type I error as defined in the frequentist world.
A concern is that these simulations are model based and that model misspec-
ification can result in tests which fail to control the type I error. On the
contrary, the asymptotic validity of our methods presented in this article (e.g.
targeted maximum likelihood estimation) only relies on knowing (or being able
to consistently estimate) the randomization probabilities for the various de-
sign settings such as treatment assignment probabilities, and mechanisms of
other design settings. As a consequence, contrary to the standard Bayesian
approach to adaptive designs, our method is able to use the knowledge about
the design mechanism, and thereby oé)écain valid and locally efficient estima-
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tors in large semi-parametric models. Our targeted empirical Bayesian still
enjoys the same properties as our targeted robust estimators, but it now also
allows the incorporation of a prior distribution on the parameter of interest,
and maps it into a valid posterior distribution.

1.8 Notation.

Let G denote the set of conditional distributions of A, given X, satisfying
CAR w.r.t. to the full data X for a single experimental unit and observed
data O = (A,L = X(A)), which we will also refer to as the set of fixed
designs. Thus G is the set of all conditional distributions of A, given X, sat-
isfying g(A | X) = h(A, X(A)) for some measurable function i (Chapter 1,
van der Laan and Robins (2003)). Let # — gy represent a mapping from
a Euclidean parameter space © into G, which will often be referred to as a
design function. Let g; be the conditional distribution of A;, given X, and
O1,...,0;,_1,1=1,...,n, but we find it useful to consider it as a conditional
distribution of A;, given X;, depending on the random Oy, ...,O;_;. That is,
we will consider g; as a random (through O(i — 1)) element of the set of fixed
CAR-designs G. A particular kind of adaptive design is the targeted adaptive
design g; = gg, ,, where 6; is a sequence of estimators based on O(i — 1),
t = 1,.... Throughout this article, it will be assumed that g; depends on
O1,...,0;_; through a finite dimensional vector Z; of fixed (in i) dimension.
For convenience, we will also assume that g; only depends on i through Z;
(but this is not necessary for our results): that is, g; = gz, € G with prob-
ability 1, ¢ = 1,...,n. For a fixed or random conditional distribution g; of
A;, given X, let Py, , denote the conditional probability distribution of O;,
given Oy, ...,0;_1, which can be described as O; = (A4;, X;(4;) = ®(X;, A)),
X; ~ Py, and A; | X; ~ ¢gi(- | X;), as if g; is a given conditional distribu-
tion of A;, given X;. For a function D(O;, Z;) we define the corresponding
conditional expectation operator Py, D = Eq,4(D(0;, Z;) | O4,...,0,_1),
which is thus still a random variable as a function of Z;. For notational con-
venience, given a vector valued random variable D(O, Z), we use the notation
Pgyg:D* = Pg, ., DDT, which is thus a matrix of conditional expectations
w.r.t. O;, given Op,...,0;_1. In this article Q¥ = {Qy : 0 € O} denotes
a parametric working model, while Q is the true (possibly semi-parametric)
model for the Q)o-factor of the likelihood of the data. For the sake of defin-
ing the targeted MLE, given a Qg € Q" C Q, {Qq(e) : €} C Q denotes a
submodel of Q through ) at ¢ = 0 and indexed by a finite dimensional pa-
rameter €. If this submodel is also indexed a choice of ¢ € G, then we also
denote it with Qg 4(€), and, typically, \%% set g = gy so that we obtain submodel
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{Qog,(€) : €}. Let ¥ : @ — R? denote the Euclidean parameter of interest,
which is assumed to be path-wise differentiable at a fixed design distribution
Py, € M(g) = {Pg,y : Q1 € Q} in model M(g) for a single experimental
unit O with efficient influence curve D*(Q, g), for all @ € Q and g € G. For
a function f, let | f |loo= sup, | f(z) | denote the supremum norm, and,
forap>1,let || f|p,p= (Ep | f(X) |P)'/P denote the LP-norm w.r.t. the
distribution of X.

2 A general class of targeted adaptive designs

In this section we consider a general strategy for the formulation of a tar-
geted adaptive design. Firstly, one specifies an optimal fixed design g; 9, =
arg maxgeg, fi(6o, g) as a maximum over a user supplied class (e.g., finite set)
of fixed designs G; C G of some real valued criteria f; applied to the parameters
specifying the probability distribution Fy, , = Fg, 4 of a single experimental
unit O = (A, X(A)), given a working model Q" = {Qy : 0} for Qy. We will
refer to g; g, as the design function. We note that instead of taking a maximum
of the stated criterion in the definition of g; g, one might make other more ad
hoc choices based on this criterion which do not necessarily correspond with
a true maximum.

Given such a specified design function a corresponding targeted adaptive
design is obtained by setting g; = gip, ,, with 6,_; an estimator of 6, based
on Oq,...,0;_1, such as the MLE, i = 1,...,n. Therefore, in this section we
focus on proposing a number of interesting candidate criteria ¢ — f;(6o, g).
The criteria f; is allowed to be indexed by ¢ and Oy, ..., O;_;. In many cases,
such as the targeted adaptive designs considered in Section 1, the criteria f;
can be selected to not depend on Oy, ..., 0;_; so that it is a fixed function f; of
0y, g. However, it is often more practical and convenient to define the wished
criteria f; for g; in response to the observed O(i — 1). Adaptive designs which
aim to respond to statistical significance against a null hypothesis Hy(j) based
on O, ...,0;_1 will typically depend on a scaling factor v/i.

We start out with some specific targeted adaptive designs for estimation
of treatment effects in clinical trials. Subsequently, we discuss a variety of
general targeted adaptive designs.

30
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2.1 Targeted adaptive design in clinical trials with sev-
eral treatment arms.

Let Y (a) represent a treatment specific outcome one would observe if the ran-
domly sampled patient would be assigned treatment a € {0,1,...,d} (e.g., rep-
resenting different drugs or different doses), and let X = (Y (0),Y(1),...,Y(d)) ~
Pxq represent the collection of treatment specific outcomes on a randomly
sampled patient. We will leave the probability distribution Py of X unspec-
ified. Let Xi,...,X, be n iid. draws of X. The scientific parameter of
interest is the causal effect of treatment j relative to treatment 0 defined as
o) = Eo(Y(j) = Y(0)).

Let A; be a treatment assignment for patient ¢, and let the observed data for
patient i be O; = (A;,Yi(4;)), i = 1,...,n. That is, for patient i, we observe
the treatment and the corresponding clinical outcome. Let g = (g1,...,9,) be
an adaptive design satisfying CAR:

gl(]|XZ,Ol,,Oz_1):P(A7,:j | Ol,...,Oi_l),i:]_...,TL.

This CAR-assumption on the design requires A; to be independent of the coun-
terfactual outcomes X; = (Y;(0),...,Y:(d)), but, it is allows A; to be dependent

on the data collected on the previously recruited patients, Oy, ...,0;-1. On
the other hand, a fixed design g; would not depend on O(i — 1), and would
thus reduce to a simple marginal distribution on {0,1...,d}.

Consider a model for the conditional distribution of Y, given A, indexed by
parameter #y. Before we proceed, we provide a short ”overview” of efficiency
theory based on i.i.d. sampling. A regular estimator v,(j) of ¥y(j) based
on ii.d. sampling from Py ,, g € G, is asymptotically linear at Py, , with
influence curve 1C;(Qo, 9)(0) if

n

Und) = o) = - 3 IC5(Qu, 9)(00) + op(1/v).
i=1
A regular asymptotically linear estimator is asymptotically efficient at Py, 4 if
and only if it is asymptotically linear with influence curve equal to the so called
efficient influence curve, where the latter is identified as the canonical gradient
of the path-wise derivative at Py, , of the parameter 1)y. Under a common
fixed design g (i.e., g; = g) it is well known that the efficient influence curve

of the parameter ¢y(j) at Py,  is given by (e.g., van der Laan and Robins
(2003)):

5,(Qo.9)(AY) = (¥ — Eoy(Y | A) (

I(A=j) I(A= 0))> |
31
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The variance of this efficient influence curve is given by:

a*(Qo) () +‘72(Q0)(0)
9(7) 9(0) ’

where 0%(Qo)(j) = VARg,(Y | A = j) are the conditional variances of Y,
given A = j, j € {0,...,d}. We define the covariance matrix of the vector
efficient influence curve S(Qo,g) of the vector parameter vy as %(Qo, g) =
EQO,QS(Qm g) (A’ Y)S(QO, g) (Av Y)T‘

Thus, an estimator of vy is efficient if and only if it is asymptotically linear
with influence curve equal to the efficient influence curve S(Qo,g). By the
CLT, it follows that 3(Qo, g) denotes the asymptotic covariance matrix of an
efficient estimator. Therefore, the covariance matrix of the efficient influence
curve of the scientific parameter of interest suggests important design functions
such as:

VARQy,45;(Qo, 9)(A,Y) =

d 2 : 2
9i,Qo = arg m;nzgwi(Qo)<j)2 <U <QO.)(]) d (Q0>(0)> )
j=

where w;(Qo) is a specified weight vector possibly depending on Qg and Oy, ..., 0;_;.
Thus, g;,q, is the fixed design which minimizes a weighted average over j of the
variance of the efficient influence curve of treatment effect 1y(j) under Py, ,
over all fixed designs g, where it is allowed that the weights are updated in
response to the observed data O(i — 1) and possibly depend on Q.

Writing ¢(0) = 1 — Z;l:lg(j), and setting the derivatives w.r.t. g¢(j),
j=1,...,d, equal to zero provides us with the following closed form solution
for these design functions:

. _ a(Qo)(0)
900 = 000 T 2L, w( Qo)) (00)0)
dal) = w(Qo)(H T )
: Q)00

If w; = 1 and d = 2, then this design equals the so called Neyman Allocation:
see Chapter 1 Hu and Rosenberger (2006).

If one sets w;(Qo)(j) = 1 for all j, then this design g; g, = 9o, corresponds
with minimizing the sum over j of the variances of the efficient influence curve
of the treatment effect 1y(j). One could set w;(Qo)(j) = w(Qo)(j) equal to the
probability under )y that a patient exposed to treatment j has a successful
clinical outcome, so that the resulting adaptive design g; (based on an estimate
Qo,_, of Qy according to working modeé 2Q“’) gives preference to treatment arms
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which have been successful based on the previously collected data Oy, ..., 0;_4.
Other possible interesting choices of w;(Qo)(j) = w;(j) are functions of p-
values, and test-statistics for Hy : ¢(j) = 0 based on Oy, ..., 0;_1.

Remark. We also wish to note that the criteria in (5) can be derived as a
derivative of a general criteria based on the diagonal elements of the covariance
matrix %(Qo, g). For example, consider the criteria

d Yo(J)
; (W? (Qo)(j )+02(Q0)(0)/9(0)) 7

where @ is the standard normal cumulative distribution, and ® = 1 — ®. The
corresponding adaptive design g; aims to adapt the design in order to maximize
the average of transformed test-statistics based on Oy, ..., 0;_; for the tests
Ho(j) : ¥o(j) = 0 of no-treatment effect. Firstly, consider this criteria as a
function of X(Qo, 9)(J,7) = 0%(Q0)(4)/9(j) + c*(Q0)(0)/g(0). Now, the first
order linear approximation of this function of X(Qq, g)(4,7) at £(Qo, ¢°) is
given by

Zw (IN{Z(Qo. 9) (4, 4) — 2(Qo, 9°) (4. )}

where

M@Mﬁ:;¢( do(4) ) Yo(d)

VE(Qo,9°)(j, ) ) (E(Qo,g%)(, )
As a consequence, minimizing ¢ — f(g) can be approximated by minimizing

this first order Taylor expansion at an initial choice ¢°, which is equivalent
with minimizing

Z %(Qo,9)(5,)

l\l)\r—A

for which we derived a closed form solution above. This allows us to formulate
fast minimization algorithms for minimizing f based on iteratively minimizing
the derivative of the f.

2.2 Targeted design in clinical trials with various treat-
ment arms and covariates.

Consider now the more general case that the full data X; = (W;, Y;(0),...,Y;(d))

on a randomly sampled patient ¢ consists of the treatment specific outcomes
33
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and a vector of baseline covariates W;, i = 1,...,n. The observed data on the
i-th patient is O; = (W;, A;,Y; = Y;(A4;)) with A; € {0,...,d}. For example,
W; might include an indicator of a subgroup where the subgroup membership
is expected to be an important effect modifier for the effect of treatment. One
common purpose of a clinical trial is to fully understand the effect of treatment
for each of these subgroups. The CAR adaptive design g; now represents a
conditional distribution of A;, given W; and Oq,...,0;_1. In this case the set
G of fixed designs consists of conditional distributions of A, given W.

Let 1o(j) = E(Y(5) — Y(0)), j = 1,...,d denote the causal effect of
treatment j relative to the control 0. Let Q% = {Qy : 8} be a working model
for QQp. The efficient influence curve of ¥y at Py, ; = Pqey.9: 9 € G, under i.i.d.
sampling is given by (see e.g., van der Laan and Robins (2003), van der Laan

(20062)):

Si(00.9) = (Y = Eg(Y | A,W)) (iifﬁéi I(<§|W>>>

+E90(Y‘A:j,W)—E90<Y|A 0, )
The variance of S;(6p, g) under B, 4 is given by:

a®(0o)(j | W) N a*(60)(0 | W)
9(7) g(0)

up till a term not depending on g. As in the previous subsection it follows
that the optimal fixed design for estimation of treatment effect 1o(j) among
all conditional distributions of A, given W, (i.e., G) minimizing the variance
of the efficient influence curve S;(6o, g) is given by:

| o(00)j | W)
900U W)= S0 TW) + o @0) G W) ®)
g0 W) = 1—ga(j | W) 7

That is, one would assign only treatments j and 0 and it would follow the so
called Neyman Allocation conditional on W: see Chapter 1 Hu and Rosen-
berger (2006).

In order to generalize this optimal design-function, and thereby adaptive
design, for the single treatment effect for a two arm trial to a multi-arm trial,
analogue to the design function (5) for the marginal data structure, we now
propose the design function

\ BERRJGS SERSITERY S~ 2 ()G TW) | *(00)(0 | W)
il |W) =g uin 3 (o0, )5 (SR COICTTN),
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where 02(6y)(j | W) = VAR, (Y | A = 5,W). Writing g(0) = 1 — Z;-l:lg(j),
and setting the derivatives w.r.t. g(j), j = 1,...,d, equal to zero provides us
with the following closed form for g; g,:

0(6o)(0 | W)
(00)(0 | W) + 5y wi(fo, W)(5)a(60)(j | W)

GiaaG | W) = wille, W)(j)jmgwo

9i0o (0 [ W) =

(0] W). (8)

In order to interpret this design function, let’s consider the case that treat-
ment is binary and that the weights are set equal to 1. If A € {0, 1} is binary,
and O = (W, A,Y) ~ Py, 4, then the optimal fixed design g for estimation
of the marginal treatment effect E(Y (1) — Y(0)) is given by gg,(1 | W) =
0(90)([;'|§f,0))ﬂ&))(1|w), which equals gy, (8). If A € {0,1} is binary, W is dis-
crete (e.g. indicating different subgroups of interest), and O = (W, A,Y),
then the optimal fixed design for estimation of the subgroup-specific effect
Ey,(Y(1) = Y(0) | W = w) is also given by gg,(1 | W = w): the correspond-
ing adaptive design g; = gy,_, based on the MLE 6;_; will thus be optimal
for the purpose of simultaneous efficient estimation of all subgroup specific
treatment effects. As a consequence, this design function g;, has optimal-
ity properties for the two arm trial and aims to do an optimal job across all
d treatment effects in a multi-arm trial with possibly preferences for certain
effects as indicated by the weights W;(6y, W).

2.3 Adaptive designs in clinical trials simultaneously
targeting efficacy and safety.

In the definition of the design function (8) one can select the weight function
w; (0, W) so that, if the value 6 tells us that treatment j is harmful for patients
with covariate W = w, then w;(0,w)(j) = 0. Such a choice of weight function
implies that the design function satisfies g, ¢«(j | W = w) = 0 for such critical
values 0* so that in the corresponding adaptive design g; = gi g, patients with
W = w will not be assigned the harmful treatment j anymore if 6; is close
enough to such a critical value 6* so that w;(6;, w)(j) = 0. Thus, the weight
function can be used to respond to safety concerns based on Oq,...,0; 4
regarding the treatment for certain sub-groups.

35
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2.4 Influence curve based targeted adaptive designs

The adaptive designs defined above are examples of adaptive designs that are
targeted towards a Euclidean parameter ¢y of 6,. We will now present and
discuss such information based adaptive designs in general.

Let D(6y,g) be a d-dimensional efficient influence curve of a certain d-
dimensional parameter ¥(6,) of 6y at Py, 4, g € G, based on ii.d. sampling
from Py, = Pg,, 4 Consider the d X d covariance matrix of this efficient
influence curve:

2(6079) = P@o,gDZ(e(]?g)‘

An interesting class of targeted adaptive designs are defined by a design func-
tion
Ggip, = arg min fz (2(907 g)) )
9€G1

for some real valued criteria f; applied to d x d covariance matrices, and for a
user supplied set of fixed CAR-designs G; C G.

The variance component (6, g)(j,j) represents the Cramer-Rao infor-
mation bound for parameter 1,(j) based on ii.d sampling from P, , in the
sense that an estimator vy, (j) is efficient if and only if its standardized version
V1 (Yon(J)—10(7)) is asymptotically normal with variance equal to 3(6y, 9)(4, 7).
Thus, a fixed design minimizing the j-th diagonal element g — (6o, g)(J, )
would be optimal for the purpose of estimation of 1y(7), but it would typically
be a very poor design for any of the other parameters v,(j’) for 5/ # j. For
example, if 1y denotes a vector of differences between the mean of a treatment
arm and control arm indexed by the d treatment arms, then the optimal design
for one comparison is to only assign patients to the corresponding two arms
in a manner identified in the previous subsection (i.e., the Neyman allocation
conditional on baseline covariates), which would not even allow identification
of the other comparisons between treatment arms.

One approach would be to set as goal to maximize the information bound
for a particular real valued parameter of 1y or a real valued parameter directly
related to ¥y : For example, in a clinical trial this parameter could be defined
as a weighted average of the treatment specific effects over the treatment arms,
or the weighted average of the treatment specific means. Consider a weighted
average A\o(c) = ¢’y of the components of 9, indexed by a weight vector
c. The Cramer-Rao lower bound for the asymptotic variance of any regular
estimator is now given by ¢'%(fy, g)a. The corresponding criteria is thus

g — fi(¥(00,9)) = 012(9079)%

where the weight vector ¢; can depenc}‘ on i and O(i — 1).
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Another possible interesting class of criteria are weighted averages of the
diagonal elements of the covariance matrix:

d
9i.00 = arg min Z az(])z(e()u g)(]?])u
9€G1 i=1

where the weight vector a; is a function of Oy,...,0;_1. If one uses constant
equal weights, then this design would minimize the sum of the parameter spe-
cific information bounds/variances with no preference for particular parame-
ters. However, one could imagine that there are situations in which one would
prefer to invest more of the data into parameters with large (absolute) values
(say representing treatment arms which are doing well). For that purpose, we
could consider the following weight choices:

ai(j) = vi—1(4)
¢i—1(j)
\/2(91717 91;1)(]', J)

alj) = @ ([ g . L) - ) ,
VEOi-1,9i1) (. )
where ® is the standard normal cumulative distribution function, and we put
the scaling factor between brackets to indicate that one could consider adding it
to the weight or delete it. In these design functions one weights the information
bound for each parameter by the estimated parameter or a monotonically
transformed coefficient of variation of the estimated parameter so that the
resulting adaptive design will aim to invest more into parameters with large
estimated values or large t-statistics, respectively.

Our asymptotic normality results immediately apply to the design func-
tions without the scaling factor inside the normal cumulative distribution func-
tion. However, the design function g; ¢, with the scaling factor is not a con-
tinuous function in ¢y uniformly in ¢ so that g;g, will not be asymptotically
equivalent with a fixed design, which is one of the fundamental conditions in
our asymptotic normality results. Therefore, it remains to be seen how adap-
tive designs based on g; g, with the scaling factor behave in practice and how
one would determine the corresponding asymptotic limit distribution of the
maximum likelihood estimator.

For example, the last choice results in the following design function:

a;(j) =

d

gi6y = argminZCD ([\/Z — 1}3/4 %71(]) ) 2(90’9)(]’])

9€G1 = E(@i_l,gi_ﬂ(j,j)
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Let A(g,6p) be the vector of eigenvalues of ¥(g,6p). A very sensible, but
typically ambitious, approach is to define the design function as

d
9o, = arggengrll; | A(9,60)(j) | -

This corresponds with minimizing the sum of Cramer-Rao lower bounds for a
vector of d orthogonal parameters. Even though it might be computationally
challenging to carry out this minimization problem over a continuous family G,
for high dimensional d, it will be easy to use this criteria to compare a finite
set of candidate designs: that is, one might use other approaches to define
candidate adaptations based on Oq,...,0;_1, and select the one which results
in the smallest sum of absolute eigenvalues.

Another interesting design function focussing on maximizing the informa-
tion is given by

40, — argmin d Yo(7)
9€G1 i ¥(00,9)(4,7) |

where ® denotes the standard normal survivor function. This design function
is inspired by the design function presented in the next subsection.

2.5 Targeted adaptive designs maximizing number of
significant findings.

Suppose now that we are interested in developing targeted adaptive designs
which result in maximal number of rejections of the null hypotheses of interest
Ho(j) :o(3) =0, 5 =1,...,d, given a multiple testing procedure controlling
the family wise error rate. In this case, if during the trial there is already
plenty of statistical evidence that a particular parameter of interest is larger
than the null value, then one should not invest more data into that parameter,
but instead one should invest data in parameters which are borderline, but
promising.

Important remark regarding scaling factors in design functions:
Various possible adaptive designs aiming to maximize the number of correct
rejections (i.e., a generalized definition of power) can be considered. However,
all will be using a scaling factor v/ — 1 within a normal cumulative distribu-
tion function. Although, our consistency results for the MLE apply to such
adaptive designs, the asymptotic stability condition of the adaptive design in
our theorems for the asymptotic norn&aglity of maximum likelihood estimators
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will now typically fail to hold. It remains to be investigated how robust our
normal limiting distribution result are to such asymptotically random designs,
so that this should be a future area of research. Because of this, we will state
these adaptive designs with and without the scaling factor, and note that
our asymptotic normality results immediately apply to the design functions
without the scaling factor, or with the scaling factor replaced by a uniformly
bounded sequence of scaling factors. That is, if one replaces /2 — 1 by a scal-
ing factor ¢; with limsup¢; < oo, then our asymptotic normality results for
the maximum likelihood estimators will apply to these design functions.

The adaptive designs g; we consider below are all concerned with maximiz-

ing a criteria involving the standardized quantity [v/i — 1]% over
i—1:9)(,J

fixed designs g, simultaneously for all j. Note that this standardized quantity
imitates the t-statistic for testing the null hypothesis Hy(j) : 1o(j) = 0 based
on Oq,...,0;_; assuming a fixed design g under i.i.d sampling from Fp, ,.
Minimizing average p-value: Firstly, if one aims to minimize the average
of p-values, then the following design function

O : $o(j)
ig, = argmin » @ | [vVi—1
o =R O O | m%muﬁ)

is appropriate, and results in an adaptive design

9€61 \/E(Qi—179)(j7j)

Maximizing number of rejections:
Under a fixed design Py, ,, we have that the expected number of rejec-

tions based on test statistics 7,;(j) \/_ Yi(7)/1/2(00,9)(J,7) at cut-off ¢ is

approximately (for ¢ large enough) given by
i) ) d-( o)) )
B S Sce|l = Y d|e—Vi :
9 Z ( 200, 9)i.7) 5 =(00.9)-))

where ®(t) = P(Z > t), with Z ~ N(0,1). This suggests the following design
function

d .
gig, = argmax » @ (Zla/d ~Wi—1] o(4) _ ) ’
fisflas? 39 3(00,9)(4,7)
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where Z;_,/q4 is the 1 — a/d quantile of the standard normal distribution. The
corresponding adaptive design is given by

= arg max Vi— _Yial)
Ji = gge G1 ;CID (Zl /| ! E(Hil,g)> 7

which aims to maximize the number of significant findings in a Bonferoni
multiple testing procedure controlling the family wise error rate.

2.6 Adaptive design maximizing probability on finding
significant treatment effect.

Let 1y(j) denote a treatment effect relative to a control for treatment j, j =
1,...,d. In the previous subsection we defined adaptive designs aiming to
maximize the number of significant findings. In clinical trials one typically
wishes to find a best treatment among the set of treatments. One might wish
to maximize over all fixed designs g the probability under Py, , that the best
performing treatment effect is significantly better than the control. For this
purpose, we note that under i.i.d sampling from F, , and for n large

Proy g <man Vn \/% Z)
z1_P7~0079 (man{ () \/_m} )
:1—PT‘9079< ()<Z_\/_\/m]_1

where Z ~ N(0,X*(o, g)), and ¥* denotes the correlation matrix correspond-
ing with 3.
This suggests the following design function

d),

2(007 g)(]v.]

where Z ~ N(0,%*(6y,g)), and z1_,/4 is the 1 — o/d quantile of the standard
normal distribution. This results in an adaptive design

: . Yi-1(J) :
g; = argmax 1— Prgog(Z(j)gzl_a/d—\/z—l —,j=1,...,d]|,
& VE0:-1,9)(5.5)

where 6; 1 and ;_; are treated as given within the probability.

As noted above our consistency results apply to these adaptive designs,
but our asymptotic normality results only apply if the scaling factor /i — 1 is
replaced by a uniformly bounded sequence c¢;.

Gigo = argmagx 1=y, , (Z(j) < Zi—qa— Vi—1 Yold) ),j =1,... ,d) ,
gE 1

4
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2.7 Combining targeted adaptive designs for real valued
parameters into an adaptive design simultaneously
targeting all parameters.

Let g;q, be a design function targeted at a particular real valued parameter
Yo(7), j =1,...,d. Let W denote the set of baseline co-variates we observe
on an experimental unit, and let (Ilp,(j | W) : 7 = 1,...,d) be a conditional
probability distribution possibly indexed by the unknown 6,. An adaptive
design g; could now be defined by a choice II; = Ilp, , and g;; = gjq, , in
the sense that for the i-th experiment, one first draws a A from II, = Il,,_,
and one applies the targeted adaptive design ga g, ,, corresponding with this
choice A for j, to the i-th experiment. In words, one first randomly decides
which of the d designs g;;, j = 1,...,d to use for the i-th experiment, and
then one applies the selected design. For example, in a clinical trial one might
have formulated a targeted adaptive treatment mechanism which is targeted
towards the effect of treatment on a clinical outcome for three different clinical
outcomes, and for each newly recruited subject one randomly assigns one of
these three treatment mechanisms.

3 Empirical Influence curve based targeted adap-
tive designs.

Above, in Subsection 2.4 we showed that an influence curve based targeted
adaptive design involves computing the covariance matrix 3(Qg,, g) of a spec-
ified influence curve D (6, g)(O) (at Py, 4) of the parameter of interest 1, with
O ~ Py, 4. Subsequently, one defines the design choice g; as a minimizer over
g of some real valued functional of this covariance matrix with g, replaced
by an estimate (;_; based on Oy, ...,O;_1, and this real valued function can
be indexed by Oy, ...,0;_1 as well.

Although, in many applications the efficient influence curve, or at least,
an inefficient influence curve, exists in closed form, obtaining a closed form
formula for its variance and covariance elements is often challenging, and even
if one succeeds it often involves numerically challenging integrals. Therefore,
in this section we propose a modification of this previous definition of influence
curve based targeted adaptive designs, in which we estimate %(Qy, g) based on
O1,...,0;_1 with an empirical variance estimate using inverse probability of
censoring /design weighting to adjust for the fact that the data was generated
by adaptive designs g;, 7 = 1,...,% — 1. In this manner, we obtain an always
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easy to implement and thereby very practical targeted adaptive design, which
still satisfies the wished properties (namely that we learn the optimal fixed
design when sample size increases).

For that purpose, we note that

2(‘9079) = P9079D2(007g)
= P90791D2(60ag)£

Thus, if Py, 4, = P, for all i (i.e., the working model {Qy : 6} is correctly
specified), a natural estimate of ¥(6y, g) based on Oy, ...,0;_; is given by

Sile) = = 3 D190, >29—(.1 iD(ez-_l,g><oj>g,).

Z—lj:1 g]

Here we note that the inverse probability of censoring (IPC) weighting is used
to correct for fact that O; | Oy,...,0;_1 ~ Py, 4,, and thus that O; was not
sampled from Py, ,. Clearly, this estimate 3, 1(g) of X(6y, g) only requires
having a closed form expression for D(fy,g) and is thus relatively easy to
obtain.

The IPC-weighting we used can be refined as follows by applying it sepa-
rately to each component of the influence curve D(6y, g), given an orthogonal
decomposition D = >~ Dj, in the Hilbert space L%(PQeO g)- Such an orthogonal
decomposition is often a natural consequence of factorization of the density
dPq,,g = I1) Qorg so that tangent spaces of Qo and g are all pairwise orthog-
onal, giving an orthogonal decomposition of the tangent space at Py, 4, and
thereby also giving a corresponding orthogonal decomposition of the efficient
influence curve D*(Qo,¢g). In particular, one can apply this decomposition
in the case that no models are assumed on )y and g, giving an orthogonal
decomposition of the whole L}(Pg,,), and thus, in particular, an orthogo-
nal decomposition of any influence curve D(Qy, g). For example, many data
generating densities can be represented as a product of conditional probabil-
ity distributions, thereby giving a corresponding orthogonal decomposition of
L(2)(P Qo,g)'

Given such an orthogonal composition, we know that

PQo,g QO, ZPQo,ng Qo, ) :
As a consequence, we can apply the IPC-weighting to each Dy:

PQ()’g QO g ZPngsz QCH ) 7
K49 i
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Here it is important to note that if Dy(O;) only depends on A; through some
of its components, say A;(j) = (A;(0),..., A;(5)), then one only needs to use
the weights g(A;(5) | Xi)/g:(As(j) | X;) for these components A;(j). As a
consequence, one obtains in this manner a more stable estimate of the wished
covariance ¥ (6p, g). The resulting estimate is now given by:

- 0005 (2 Enio002)

=1 k 9i % j

Recall, that in the previous Subsection 2.4 we defined X(6y, g) = Py, ,D?*(6o, 9),
and we then defined the adaptive design

g; = argmin f; (X(6;-1, 9)),
9€G1

for some set G; of fixed designs (possibly indexed by Oy, ...,0;_;) and some
real valued mapping f; possibly depending on Oq,...,0; 1. Our proposed
modification replaces ¥(6;_1, g) by the empirical covariance estimate ¥; 1(g)
and we define

gi = argmin f; (3;_1(g)) .

9€G1

However, by selecting G, too large the resulting choice g;_; would represent
an over-fit based on Oy,...,0;_1 (which might represent a price to pay for
using an empirical estimate of the variance instead of an expectation w.r.t. to
the modeled Q). Therefore, we wish to indicate natural variations one might
employ. For example, one might let the set G; be indexed by i and define it
as a family of fluctuations through the previous choice g;_1:

gi = {gi—l,e . E}'

Alternatively, one fluctuates an average g;_; = 1/(i — 1) Zé;ll gj-

In this way, at each next experiment one adjusts the previous choice by
selecting the fluctuation parameter € based on the criterion € — X;_1(gi—1.)
in €.

In addition, one might put an upper bound on the allowed fluctuations (by
bounding the parameter space for €) thereby only allowing for minor or con-
trolled modifications of the design at each step. The latter is also important for
obtaining more stable estimators since, although our estimators (e.g. targeted
MLE and martingale estimating equation based estimators) are double robust,
the finite sample variability of these double robust estimators will depend on
the stability of the weights g/g; for a carefully selected stabilizing fixed de-
sign g, in particular, if the working Higdel for )y is heavily misspecified. In
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addition, even for establishing the CLT we need that the design g; stabilizes
as i converges to infinity, so that an adaptive design which is still fluctuating
at a high rate at the time of analysis might result in too variable estimators
if these estimators are not able to extrapolate according to an approximately
correctly specified model for .

3.1 Application to construction of targeted adaptive de-
sign in clinical trial with covariates.

We will now illustrate this approach for construction of a targeted adaptive
design with a clinical trial example with covariates. Thus, consider a clinical
trial in which one samples a subject from a specified population and one col-
lects (W, A,Y), where W denotes covariates, A denotes a binary treatment,
and Y a clinical outcome. One wishes to construct an adaptive design g;,
1 =1,..., where each g; is a conditional distribution of A;, given W;, which
itself is selected based on the previously collected data Oq,...,0;_1.

Firstly, we recall that the efficient influence curve for the additive causal
effect ¥(Q) = Eg(Y1 — Yp) is given by

D*(Qo, 9) = Di(Qo, g) + D5(Qo, ),

where

g W) g0 W)
Dy(Qo)(W) = Qo(1, W) = Qo(0, W) — W(Qo),

and Py, ¢D7(Qo,9)D3(Qy) = 0 (i.e., the two components are orthogonal in
L(QJ(PQO,Q)'

Given the realization of the first ¢ — 1 experiments, Oq,...,0;_; based
on design choices ¢i,...,g;_1, given an estimate @;_1 of Qu(A, W) = E(Y |
A, W), we estimate the variance X(Qo, g) = Pg,.,D*(Qo, 9)* as above:

2 (A | W)
g;(A; | W)

Di(Q0.)(0) = (Y — Qu(A,W)) {f(A =1) I(A= 0)}

m AY {D;(Qi_l,gxoj)

‘- -

n D:(@i_lij)z} |

where we, for simplicity, did not carry out the mean centering in this covariance
estimate. Note that we did not need to [PC-weight the second component since
it is not a function of treatment.

We could now define the adaptive design g; as the minimizer of this variance
over all fixed designs G or over a specified subset G; of fixed designs:

g; = argmin X, 1(g).
9&@1

http://biostats.bepress.com/ucbbiostat/paper232



Since the Dj-term in 3;_1(g) does not depend on g, there is no need to include
this term. So we can simplify this adaptive design as

1 4 g(A; | W)
gi = argmin - Di(Qi-1,9)(0;)* =25,
96912—1]221 1(@i-1,9)(0;) gi(A; | W)

or equivalently,

.1 A I(A;=1)  I(A;=0) } 1
= - Y~ Q(A;, W;))? j j .
A | ;( =0 ) {Q(Aj | W;) " g(A; [ W) ) gi(Ay | W)

As we showed earlier, closed form solutions of this minimization problem can
be straightforwardly derived if G, is class of all distributions of A, given V', for
some discrete V. So this variational calculus is not repeated here.

4 Statistical analysis of treatment effect in tar-
geted adaptive clinical trial, no covariates.

Let Y(a) represent a treatment specific outcome one would observe if the
randomly sampled patient would be assigned treatment a € {0,1}, and let
X = (Y(0),Y(1)) ~ Pxg represent the two treatment specific outcomes on a
randomly sampled patient. We will leave Pxq unspecified. Let X1,..., X, be
n i.i.d. draws of X. The scientific parameter is the causal effect of treatment
defined as wo = E(](Y(l) - Y(O)) = EOY(l) — E()Y(O)

Let A; be a binary treatment assignment for patient 7,7 = 1,...,n, and let
the observed data on the n patients be O; = (A;,Y; = Yi(4;)), i = 1,...,n.
Let g = (g1,...,9n) be an adaptive design satisfying CAR:

gz(lwaOh;Ozfl):P(AZ:l ’ Ol,...,Oi,l),izl...,n.

The CAR-assumption on the design requires A; to be independent of the coun-
terfactual outcomes Y;(0),Y;(1), but, it is allowed that the probability distri-
bution of A; is a function of the data Oy, ...,0;_; collected on the previously
recruited patients.

Firstly, we note that the likelihood of Oy, ..., O, for a model Q = {Qy : 0}
factorizes as:

P5’0»§<Olv O, On) = H Q90(Y; ’ AZ) ng<Al ’ O@ - 1))7
=1 =1
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where the conditional density of Y;, given A; = a, Qg,(- | a), equals the
marginal density of Y;(a), Py, (Y (a) = -). In particular, it follows that for any
CAR-adaptive design we have for each i € {1,...,n}

o = Eo(Y; | Ai = 1) — Eo(Y; | A = 0).

Thus, 1y is identifiable from the data and the nonparametric (or assuming a
regression model for Y; on A; with (e.g.) normal errors) maximum likelihood
estimator yields the following estimator

A=Y, S (A = 0)Y;

_ =1
U= S TS s I(A=0) ©)

Let’s now aim to construct a particular targeted adaptive design g,. For
that purpose we consider a fixed design in which (A;, X;) are i.i.d and g¢;(1 |
X;)=P(A;, =1| X;) =11 € (0,1). The fixed design of this study is defined
by the choice of II. Under this fixed design it follows that 1, is consistent and
asymptotically linear with efficient with influence curve given by:

S(00, IN(A,Y) = (Y — Ey, (Y | A)) <I(AH: 2 I(lA—:HO))> '

The variance of this efficient influence curve is given by:

*(O0)(1) , 7*(60)(0)
I +1—H’

VAR, 1560, I1)(A,Y) =

where 02(6p)(a) = VAR, (Y | A = a) are the conditional variances of Y, given
A=a,a€c{0,1}.

Let II(fy) = argming VARg, 1S (6o, 1I)(A,Y) be the design which mini-
mizes the asymptotic variance of the estimator 1, under i.i.d. sampling from

Py, 1. We have

6o)(1

H(eo) _ U( 0)( )
(00)(0) + o(fo)(1)

which is known as the Neyman allocation (Hu and Rosenberger (2006)).
Thus the optimal fixed design requires knowing the variances of Y'(0) and
Y (1), or equivalently, the conditional variances of Y, given A = 0, and given
A = 1, respectively. These variances are typically not known a priori. One
might start out with an equal balance design, II = 0.5, but during the course of
the study it might become apparent that one of the treatment arms has much

higher variance of the outcomes than the other. Based on that observation
46

€ (0,1), (10)
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one might wish to adapt the design by assigning more patients to the high
variance treatment arm according to the mapping (10).

Let IIF = #19_1(1) be the estimator of Iy, based on substitution of a
maximum likelihood estimator 6; ; based on Oy, ...,0; ;. For i > 3, 02 ,(a)
can be defined as the sample variance of Y; among the observations with
Aj=a,j=1,...,i— 1. In particular, if Y (a) is binary indicating a failure
(0) or successful (1) response to treatment a, a € {0,1}, then we can set
0?2 (a) = pi_1(a)(1 — p;_1(a)), where p;_1(a) is the proportion of successes
among the observations (4;,Y;) with A; =a, j=1,...,i— 1.

Now, one could simply set g;(1) = IIf, or one could use the adaptive design

II; = gi(1 | O(i — 1)) defined iteratively (starting at i = 1) by

. 2
1 i—1 B
Il; = arg min | - (1O —1)+1II)—1II7) ,i=1,...,n. (11
gne[o,u(@ (j;gx 10 - 1) ) ) (1)
Thus, at experiment 4, one would set the next randomization probability II;
so that the average of the previously used 7 — 1 randomization probabilities
II;, 5 =1,...,i—1, equals or approximates the estimated target balance II; =
0i-1(1)/(0;-1(0)+0;-1(1)). Note also that in this manner, at experiment ¢, one
obtains a balance between the two treatment arms which closely approximates
the estimated target balance:

L 1A =1)

=1

i
In order to identify the treatment effect 1)y it is necessary that II} stays away
from 0 and 1. Therefore, we propose to specify a priori a § > 0 so that if
Iy < 6 or IIY > 1 — 4, then we set it equal to d or 1 — ¢, respectively. In
this manner, one does never allow the adaptive design to stop a particular
treatment arm due to a chance situation: e.g. o;_1(1) one be equal to zero for
small values of 7.

It is also important to note (see also Chapter 2, Hu and Rosenberger (2006))
that a so called "favor the winner” design in which one selects with higher
probability the currently most successful treatment arm might result in a very
poor design w.r.t. to efficiency by not assigning enough observations to the
highly variable arm. To look at this in more detail, let’s consider the binary
outcome case and assume that ¥ = 1 denotes a success. Suppose that the
probability on a successful outcome is smaller than 0.5 in both treatment
arms, and consider the case that P(Y =1|A=0)<P(Y =1|A=1)<05
so that, in theory, the treatment arm is better than the control arm. This
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implies that P(Y =1 | A=1)(1-PY =1 A=1) > PY =1 |
A=0)(1-PY =1| A=0)). Thus, if, as expected, during the trial
indeed the treatment arm shows more successes than the control arm, then the
targeted adaptive design will start assigning more patients to the successful
treatment arm than to the control arm. However, if, for example, we are
in the situation that a successful outcome is more likely than a failure, i.e.,
0b<PY=1|A=0)<PY =1]| A=1) < 1, then the variance in
the treatment arm is smaller than the variance in the control arm, so that
the targeted adaptive designs will assign relatively more patients to the less
performing control arm. This touches on an essential debate trading off the
overall benefit for a population versus the individual benefit for each individual.
Even from an ethical point of view following these fully efficient adaptive
designs might not be a bad strategy since such a targeted design will be able
to stop the trial earlier due to obtaining statistical significant evidence (that
the treatment is better or worse than the control arm) at an earlier stage,
thereby minimizing the total amount of time and subjects exposed to the
inferior treatment while still obtaining a statistically significant result.

Maximum Likelihood Estimation: Consider a regression model Y; =
Bo(0) + Bo(1)A; + N(0,02(A;)), i = 1,...,n, or equivalently, Y;(a) = 3,(0) +
Bo(1)a + Z;, where Z; ~ N(0,02(a)). Define 6y = (o (0), po(1), t20(0), prao(1)),
where pg(a) = EqY (a), and ps(a) = EqY?(a). The MLE of 6 solves the
empirical mean of the following estimating functions

D1(0)(0;) (Y; = u(0))1(A; = 0)
Dy(0)(0:) = (Vi — p(1))I(A; = 1)
Dy(0)(0i) = (Y = p2(0))I(A; =0
Dy(0)(0i) = (V7 = pa())I(A; =1

This defines a four dimensional estimating equation for the maximum like-
lihood estimator 6, € R* (according to a correctly specified model)

where the solution exists in closed form and is given by the standard empirical
means.

Definition of targeted adaptive design: Let 6 > 0 be a small number.
Consider the adaptive design ¢;(1) = II}, where II} = WISL(D if this last
number is between (J,1 — 9), and else it is truncated at § or 1 — § whichever
bound it exceeds. Let I1(6y) be deﬁmi% by (10), and let gy, be the Bernoulli
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probability distribution with g, (1) = II(6y). Let Py(] Y |< M) = 1 for some
M < oo.
Application of our consistency Theorem 5 yields the following result.

Result 1 (Consistent estimation of treatment effect in randomized trial based
on targeted adaptive design) Assume that P(| Y |< M) =1 for some M < oc.
Consider the adaptive design defined above. Let 0,, be the MLE. We have that
| 0, — 6o ||— 0 in probability as n — co. As a consequence, we also have that
the adaptive design converges to the optimal fived design gg, in the sense that

_ 1 &
9n = Go, and 9n = ﬁzgl — Y60,
=1

in probability, as n — oo.
Proof. We note that Py, ,D(6) equals the 4-dimensional vector

(10(0)=1(0))g:(0), (po(1)—4(1)) (1=g:(0)), (1120(0) —122(0)) 3 (0), (pr20(1) —p12(1)) (1—5:(0)))-

Thus, if we can establish that =37, Py .. D(6,) — 0 in probability as n —
0o, then that proves that #, — 6y — 0 in probability as n — oo, under the
assumption that there exists a 6 > 0 so that Pr(d < 1/n>0;¢:(0) <1-0) —
1 as n — oco. On the other hand, if the adaptive design stops a treatment
arm with probability tending to 1, then naturally consistent estimation of the
mean outcome in that arm cannot be achieved.

In order to establish this consistency result, we will apply Theorem 5. For
that purpose, define fy, (01, (0)) = Dy(8)(Os) — Poygu Dy(8) = Dy(6)(0;) —
(10(0) — 12(0))g;(0), and, similarly, we define fp2(0;, 0:(0)) = D2(0)(0:) —
(po(1) —p(1))(1—g;(0)), and fy ;, j = 3,4. This defines now the 4-dimensional
function fy = (fp; : 7 = 1,...,4). Consider now the 4-dimensional mar-
tingale sum M, (f) = 7%, f(0:,6:(0)) with f € F = {(a,y,9(0)) —
fola,y,g(0)) : 0} with a € {0,1}, and ¢(0) € (0,1). We assumed that
P(|Y =Y(A) |[< M) =1 for some M < oo (and thereby that the pa-
rameters are within a bounded parameter set) so that the supremum norm
of f € F (in a,y,9(0),0) is bounded by a universal constant. Since the class
of functions of (a,y, z) are parameterized by a four dimensional parameter 6,
it follows that the covering number N(e, F, || - ||) of F w.r.t. to the supre-
mum norm is bounded by a polynomial power ¢~¢ for some ¢ < oo (van der
Vaart and Wellner (1996)). Application of Theorem 5 now proves the consis-

tency stating that the components (j9(0) — f1n(0))3a(0), (10(1) — fn(1))u (1),
49
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(120(0) — 12,(0))7n(0), and (p90(1) — pron(1))gn(1) converge to zero in proba-
bility, as n — oo, where g, (0) = =37, ¢;(0). Finally, by selecting the ran-
domization probabilities ¢;(0) to be between (§,1 — ) for some § > 0, which
is guaranteed by our assumption that II} is bounded away from 0 and 1 with
probability 1, it follows that for any such adaptive design we have consistency
of 0,, to 6. This completes the proof. O

Central Limit Theorem for MLE: Application of our Theorem 7 yields
the wished asymptotic normality for the MLE.

Theorem 1 (Statistical Inference for Causal Effect in Targeted Adaptive
Clinical Trial)

Assume P(|Y |< M) =1 for some M < oo. Consider the adaptive trial
In = Go,_, defined above, where 0, is the mazimum likelihood estimator of 6.

We have

n

Vn(, — 6y) = Z (60, 96,)(O:) + op(1),

where
Vo= (v — aoniAi=0)
Di(8,9)(0) = (Y — u(0)) .
) = - pfA=l
Ds(6,9)(0;) = (Vi — p(1) =
Ds(0.9)(0) = <n2—u2<o>>w
Di(0.9)(0:) = W—uzu))W

In addition, 1/+/n 3" D(0y, ga,)(O;) is a discrete Martingale which converges
to a normal distribution with mean zero and covariance matriz o = Fg, g, D(6y, g0,) D (00, go,) ",
where the latter covariance matrix can be consistently estimated with

Z mgé enagén)T(Oi)-

3\}—‘

By the delta-method, if 0 — f(0) is a Euclidean valued differentiable function,
this also teaches us that

Vn(f(0n) - ZT%f (60) D(6o, ga,)(O:) + op(1),

with its corresponding normal limit digéributz’on result.
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This result is obtained as an application of Theorem 7. Since this is a simple
example used to illustrate our results, we actually give the proof (following the
general proof of Theorem 7) with some references to our building blocks.
Proof. We already proved that 6,, consistently estimates 6. In particular, this
proves that gy, (and g,) consistently estimates gg,. For notational convenience,
let D(0) = D(6, gp). We have >, D(6,,)(O;) = 0 and Py, 5, D(6p) = 0 for all 1.

As a consequence, we have that

- Z{D = D(60)(0i)} = —— Z{D (60)(O:) = Py D(60) }-

Consider the left hand side. Firstly, note that D(6,,)(O;) — D(6y)(O;) equals
(10(0) =1 (0)) (1= A3), (p0(1) =41 (1)) Az (1120(0) — 112 (0)) (1—Ay), (1120 (1) — pr2n (1)) As).
Thus, £ >, D(6,)(0;) — D(65)(O;) equals

(10(0) =1 (0))77,(0), (110 (1) =41 (1)) 75, (1), (1120(0) = 1120 (0)) 5, (0), (120 (1) =120 (1)) 75 (1)),

where

1 n
gn(0) = => I(Ai=0)
n;3
This shows that
1 n
- > D(0,)(0;) = D(66)(0;) = An(6n — bo),
i=1

where A, is a 4 by 4 diagonal matrix: A, = —diag(g:(0), g5(1),g5(0), g5 (1)).
Thus, we have

(0, — ) = —A'= Z {D(60)(O;) — Py, 5, D(60)},

where —A; ! = diag(1/g;,(0),1/7;(1),1/7(0),1/g5(1)))-
We now need to prove that A-! converges to a fixed matrix Ay*. For this
it suffices to prove that g&(0) — gg,(0). We have

= 1 A =0) = 5(0) + 1 3 00)

Recall that ¢;(0) = P(4; = 0 | Oy,...,0;1) = P(4; = 0 | 0;_1) depends
on Oy,...,0; 1 through the MLE 91311, By consistency of 6, to 6y, we have
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gn = 1/nY,9; — gp, in probability as n — oco. This shows that g&(0) =
M, (f) + 0,(1), where M, (f) = 30, f(O;) — E(f(O;) | O1,...,0;-1), and
f(O;) = I(A; = 0). By the Law of Large numbers for martingales it follows
that M, (f) — 0 in probability as n — oco. This proves that

— At — diag(1/ge,(0),1/ge,(1),1/9(66)(0),1/9(65)(1)) in probability, as n — oo.

The stated asymptotic normality theorem now follows from the Martingale
central limit Theorem 17 applied to 1/y/n Y1 D(0y)(O;) — Py, 4. D(6). Since
we already showed that g, — g¢g, the conditions of this theorem holds trivially.
In particular, Py, ,, D(6p)* converges to Py, 4, D(6)* as i — oo thereby giving
the claimed covariance matrix ¥y. Finally, the consistency of the estimate X3,
as an estimate of Xy follows from the consistency of #,, and the martingale
LLN applied to the estimate using 6, instead of 6,,: see Theorem 18. O

5 Consistency of MLE for correctly specified
parametric model.

The uniform consistency result presented in Theorem 14 in the Appendix for
the discrete martingale sum M, (f) = 1/n 3", f(O(i)), uniformly in a class of
functions F with polynomial covering number, allows us to prove consistency
results for estimators based on Oq,...,0,. For example, we can establish
the following consistency result for the MLE based on a correctly specified
parametric model.

Theorem 2 Consider the experiment generating O = (Oy,...,0,) ~ Py, e
as defined by (3). Let 0, be the MLE over a parameter space © according to a
correctly specified model @ = {Qq : 0 € O} (i.e., Qo € Q) based on O1,...,0,:

0, = arg rgeagglog Qo(0s).

Let .
o = argmax ; Pgy.g: 108 Qo,

where we assume that these argmaz can be uniquely defined. We note that 6y
15 a fized element in © satisfying Qp, = Qo.
Define the class of functions

g = {(a,l,z) - g IOg Qeo(a,l)/Qegg,l) - PQo,gz log QQO/QQ 10 e @}
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Recall that Py, 4. denotes the conditional expectation operator of O;, given
O1,...,0,_1 with Z; = Z;(Ox, ...,0;_1) = z, and that g; depends on O1, ..., 0;_
only through this finite dimensional Z; € Z C R® for some fized d, i =
1,...,n. Define the (random) Kullback-Leibler divergence

1 n
dKL,n(9> 90) = ﬁ Z PQo,gi log Q90/Q9 = PQ(),gnD(eOv 0)7
=1

where g, = =31 g;. Assume that N(e, F,|| - |lo) = O(e79) for some q > 0,
where N (e, F, || - || denotes the covering number of F for balls of size € w.r.t.
to the supremum norm (van der Vaart and Wellner (1996)). Then, for all
p=1

E (dKL,n<9n; 90))17 — 0,

as n — oo. In particular, dgy,,(6,,600) converges to zero in probability as
n — o0.

Discussion of conditions. If 1) the model Q is finite dimensional with
bounded parameter space O, 2) the adaptive design g; only depends on Oy, ..., 0;_4
through a finite dimensional summary measure Z; of common and fixed dimen-
sion d, and 3) the data lives on a bounded set so that the likelihood ratios
Qo/Qp, are uniformly bounded, then this theorem provides the wished consis-
tency of the maximum likelihood estimator according to a correctly specified
parametric model Q.

This consistency theorem puts hardly restrictions on the design g, except
that it can only depend on the past Oy,...,0;_; through a finite (fixed in
i) dimensional summary measure Z;. For example, it is not required that g,
converges as n — 00 to some fixed design in G.

The consistency result is in terms of a Kullback-Leibler divergence w.r.t.
Pg,.5,- So if an adaptive design does not generate the data needed to identify
a particular parameter of 6y, then the consistency result will not result in
consistency for that parameter. For example, if the design allows a particular
treatment arm to be stopped, then consistent estimation of counterfactual
mean outcome for that treatment arm is obviously not possible and that will
be reflected by the resulting Kullback-Leibler divergence.

Proof of Theorem 2. For notational convenience, let D(6y,0) = log Qg,/ Q-
The two fundamental building blocks of this proof are that £ > D(6,6,,)(0;) <
0, and that, by definition of 6y, for all # € O,

1 n
" Z PQ07giD(907 9) - PQ07§nD(907 9) > 0.
=1 53
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For each 6 we have

0 < 1£;PQ0,9D<‘907‘9)
_ _i; (D(0,0)(0;) — Poy 0. D (09, 0))
+}1§:1D<9070><01>
= Mn(z_)(eo, 0)) + = iD(Qm 0)(0:),

where —Mn(f) = Tll n (Ol, Z) with f(Oz, Zz) = f(Oz) — PQO,QZif(Oi) is a
martingale sum for each f
Now, we use that = 3> | D(6,,6,)(0;) <0 and

M, (D (6o, ))Iezan < sup [ My (D(0h,)) |= Sup | Mi(f) |-

By Theorem 14, the latter random variable converges in p-th expectation to
zero as n — oo for all integers p. Thus, it follows that

ZPOQQZ 907 ) < R(”)?

where E | R(n) |[P— 0 as n — oo for all integers p. This proves that for all
p=1

P
(nZPQogzD 6o, 0 )) — 0,

as n — oo. In particular,
1 n
E— Z PQngiD(e[)? en) — 0,
nis

as n — oo. Since 1/nY>; Py, 4 D(00,6,) is a positive random variable, this
implies that 1/n Y, Py, 4, D (6o, 6,) converges to zero in probability. This com-
pletes the proof of Theorem 2. O

6 Martingale estimating functions independent
of adaptive design.

The following Theorem 3 shows that a class of estimating functions for fixed
design data generating distributions ggw with ¢ known to be an element of
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a subset G; C G of the set G of all CAR-fixed designs, where these estimat-
ing functions do not depend on the censoring/design mechanism, can also be
used as Martingale estimating functions for adaptive designs g; which fall with
probability one in G;.

Theorem 3 Suppose that there exist an estimating function D(Qo)(O), with
O = (AL = X(A)) a missing data structure on X = (X(a) : a € A),
satisfying

Pgo.gD(Q0)(O) = 0 forany g€ G €G.

If g; is an adaptive design so that, g; € G1 for almost every Oy, ...,0;_1, then
P90, D(Qo) =0 for all i.

Proof: Note
PQo,gD(QOXA’ X(A)) = EQO Z D(QO)(Q7 X(a)>g(a | X)
= Y [ D(@Qu)(a, X(@))gla | X)dQu(X), (12)

which equals zero for all g € G;. Now, we note that

PRy, D(Qo)(Ai, Xi(Ai)) = BE(D(Qo)(Ai, Xi(4:)) | O(i = 1))
E(ZD(QO)(G»Xi(a))Qi(a | Xi) | O(i — 1))

= Y [ D(@o)la, X(@)gz(a | X)AQu(X)

where we use that X; is independent of O(i—1). Since g, € G; with probability
1, (12) implies that the latter random variable in Z; is zero with probability
1. O

The following theorem is a special application of this result.

Theorem 4 Suppose that there exist an estimating function D(Qg)(O), O =
(W, A, L = X(A)), where W represents a set of baseline covariates, satisfying

E(D(Qo)(W,a,X(a)) | W) = 0 forallac A

Then
PQOagD(QO)(O> - 07
foranyge Gi={9€G:9(a|X)=gla|W)}. As a consequence of Theorem

3, if g; 1s an adaptive design so that, g; € Gy for almost every Oq,...,0;_1,
then Py, 4, D(Qo) = 0 for all i. 55
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Proof: We have for g € Gy

Py gD(Qo)(W, A, X(A)) = Eq, > D(Qo)(W, a, X(a))g(a | W).

Conditioning on W shows that this expectation equals zero so that the appli-
cation of Theorem 3 completes the proof. O

We will now show the application of these general theorems to some cen-
sored data structures. In Section 17 we show, by applying the above theo-
rem, that in the (e.g., clinical trial) context of O = (W, A,Y =Y (4)), X =
(W, (Y(a) : a)), the estimating functions D, () = h(A)(Y(A) — m(A | 5y)),
indexed by arbitrary functions h, for a regression model EY (a) = E(Y(A) |
A = a) = m(a | By) are also Martingale estimating functions for adaptive
designs g;(a | X;) = ¢;(a) which allow that A; depends on Oy,...,0;_;.

A more general class of examples in which we can obtain such martin-
gale estimating functions which do not depend on g; are causal effect models
for a possibly time-dependent treatment, conditional on a baseline covari-
ate. Let X = (X(a) : a € A) ~ Pxy be a collection of treatment regi-
men specific counterfactuals, and assume the temporal ordering assumption
X(a)(t) = X(a(t—1))(t) which states that the counterfactual process at time ¢
only depends on past treatment regimen a(t—1). Consider a so called marginal
structural model E(Y (a) | V) = m(a,V | By) for a user supplied finite dimen-
sional model {m(- | 3) : B}, where V is a subset of the baseline covariates
X(0), and Y (a) is a treatment specific outcome of interest which is a compo-
nent of X(a). Let O = (A, L = X(A)). A CAR-fixed design is a conditional
distribution g(A | X) (the so called treatment mechanism) satisfying:

g(A| X) = Hg At -1),X Hg t) | At — 1), L(t)),

where L(t) = X(A)(t). Consider the subset G; of this set of all CAR fixed
designs G defined as

Gi={9(A| X)eG:g(A| X)=g(A|V)}.

That is, g € G, implies that g(A(t) | A(t — 1), L(t)) = g(A(t) | At —1),V),
which corresponds with A being randomized conditional on the baseline co-
variates V.

We can now consider the following class of estimating functions for
indexed by a vector function h (such as ﬁ m(a,V | Bo)):

Dp(80)(O) = h(A, Xg%(Y —m(A,V | Bo)).
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It follows that Py, ;Dn(5y) = 0 for all g € G;. As a consequence of Theorem
3, for any adaptive design ¢;(A; | X;) = gi(A; | Vi) so that g; € G; with
probability 1 (as a random variable of O(i—1), so that we allow that treatment
assignment probabilities for subject ¢ are a function of the data collected on
first i — 1 subjects), we have

PngiDh(ﬁO) =0,72=1,...,n.

So, for example, we can estimate [, in an adaptive group sequential design
gi(A; | Xi) = g:i(A; | Vi) with the least squares estimator which corresponds
with the Martingale estimating function %m(A, V|8 —m(A V| B)):

B = argnlﬁin zn:(Y; - m(Ai7 Vi | 5))2

i=1

Although these simple least squares estimators are inefficient by not using the
additional covariate (including time-dependent covariate) information, they
are attractive because of its simplicity and their independence of g;.

One can also construct estimating function based estimators based on the
corresponding double robust and efficient estimating functions, but now these
estimating functions will depend on the adaptive design g;: the general ap-
proach for constructing optimal (and non-optimal) martingale estimating func-
tions is considered in detail in Section 8. As an illustration of this general
methodology for construction of optimal martingale estimating functions and
to contrast it to the above remarkably simple martingale estimation functions
(independent of g;), we now consider the point treatment case in which A
represents treatment at a single time point after the collection of baseline
covariates . In this point treatment example the class of double robust
estimating functions indexed by h are given by:

Dh(ﬁ(b QO>9)(O) & h(A> V)(Y - m(Av 14 ‘ ﬁo))
—h(A, V)(Qo(A, W) —m(A, V| Bo))
+2 (e, V)(Qola, W) —m(a, V| Bo))gla| V),

and the optimal estimating function is defined by a particular choice h,,; (see
van der Laan and Robins (2003)). Since g is considered known, one can treat
@ as an index, i.e., Dy o(0,9) = Dun(5,Q,g), since for all choices Q,h, we
have Py, ,Dno(0o,9) = 0. A corresponding class of Martingale estimating
functions indexed by @, g is given by Dy, (3, 9;). Given a parametric model
(g, a corresponding index hy, a martgnigale estimating function D(6) so that
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0, solves 0 = >, D(0,)(0;, Z;) = 0, we can estimate [ with the solution of the
corresponding double robust estimating equation

0= Z Dhy o, (Bn> 9:)(05) = 0.

Our theorem 7 can now be applied to the joint solution (6,, 3,) of the Martin-
gale estimating function D(0, 3)(0;, Z;) = (D(0), Dy, .0,(8, 9i)), resulting in
asymptotic normality of \/n(3, — (o) to a normal limit distribution equal to
what it is under i.i.d sampling from Py, 4, where gy is the limit of the adaptive
design g; as i@ — oco. If components of the adaptive design g; are unknown,
then they can be modelled with models, and their parameters are then also
solutions of martingale estimating equations, so that, again, our general the-
orem 7 can be applied. This estimating approach is the generalization of the
estimating function approach presented in van der Laan and Robins (2003)
for fixed designs to adaptive sequential designs. As an alternative of this es-
timating function based estimator (based on the efficient influence curve), in
our article we consider in detail the targeted MLE of 3y, which is based on
these double robust estimation functions, but differs by being a substitution
estimator based on a maximum likelihood based estimator @),, of Q).

We now consider an example in which X = (W, (Y(a) : a € A)), A =
(R, A) represents a treatment R and missing indicator A, and O = (W, R, A, AY (R)).
Thus, this causal inference data structure allows now also missingness on the
outcome Y = Y(R). Suppose one assumes the causal (marginal structural)
model E(Y(r) | V) =m(r,V | By). Consider the fixed designs G; = {g € G :
g(A] X)=g(A|V)} for which the conditional probability of treatment R and
missingness indicator A only depend on X through V', while CAR allows that
this conditional probability depends on W. Consider the class of estimating
functions indexed by h:

Du(B)(0) = h(R,V)(Y(R) — m(R,V | o)) A.

We have
PQo,gDh(BO) =0 for all g < gl.

As a consequence of Theorem 3, for any adaptive design ¢; so that g; € G;
with probability 1, we have

PQo,giDh<60) =0.

Thus, for example, in an adaptive design ¢;(A; | X;) = ¢:(A; | V;), we can
estimate 3y with a least squares estimator

B, = argmax Y _(Y; — m(R;, Vi | B))*A..
PiE 58
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The adaptive design g; allows that the treatment assignment probabilities and
the missing indicators are set in response to the data measured on the previous
1 — 1 subjects.

The above examples are representative of general censored data structures.
To understand the general derivation of martingale estimating functions inde-
pendent of g;, we need to note the following. In general, for many of the
censored data structures and full data models treated in van der Laan and
Robins (2003), there exists Inverse Probability of Censoring Weighted Esti-
mating functions D;pewn(t0o, g), indexed by a class of indices h € H, for
a full data parameter 1y, which have the property that there exists a sub-
set G; C G of conditional censoring distributions so that for any g € Gy,
there exists a set H(g) C H of indices so that for each choice h € H(g)
Dipewn(1o, g) is constant in g (i.e. the choice h cancels out g). As a con-
sequence, in all these cases we can define a class of Martingale estimating
functions as {Drpcw.n(¢o, g) : h € H(g)}, which does not depend on ¢ by the
above property, under the assumption that g; falls with probability 1 in the
set G;. This general statement is best illustrated with one of the above exam-
ples. For example, the class of Inverse Probability of Treatment (IPTW) (i.e.,
IPCW) weigthed estimating functions for a MSM E(Y (a) | V) = m(a,V | )
is given by
_ h(AV)

9(A ] X)
where h can vary over all functions H of A, V. Suppose that G; consists of ¢
with g(a | X) = g(a | V). Then, for each h € H(g) = {g(A | V)hy : hy €
H} we have Dipewn(Bo,9) = hi(A, V)Y —m(A,V | fy) so that it follows
that hy (A, V)(Y —m(A,V | fy) indexed by h; € H is a class of Martingale
estimating functions under the assumption that g;(- | X;) = ¢:(- | V3).

To summarize, if one is willing to work with adaptive designs g;, which still
allow full dependence on O(i — 1), but which allow limited dependence on X;
(i.e., less than CAR), as in clinical trials in which treatment is typically ran-
domized conditional on some baseline covariates, then it is typically possible
to define a class of Martingale estimating functions which do not depend on g;.
We expect that such Martingale estimating functions are quite robust against
finite sample variability of the adaptive design g;: i.e., we expect that such
estimating functions are more robust w.r.t. the asymptotic stability condition
for the adaptive design as stated in our central limit theorems, than estimators
based on estimating equations depending on g; (e.g., through inverse weight-
ing), so that the resulting estimators will achieve the normal limit distribution
for smaller sample sizes.

Drpcw,n(Bo, g) (Y —m(A, V| b)),

29

Hosted by The Berkeley Electronic Press



7 Inverse probability of censoring weighted mar-
tingale estimating functions.

In this section we present Inverse Probability of Censoring Weighted (IPCW)
martingale estimating functions, as another alternative of generating ad hoc
simple to implement Martingale estimating functions and corresponding IPCW
estimators, where the IPCW estimating functions are immediately implied by
the IPCW estimating functions for fixed designs as in general presented in
van der Laan and Robins (2003).

The IPCW estimating functions for fixed designs (see e.g., van der Laan
and Robins (2003)) have an immediate analogue to adaptive designs. As a first
example, we consider the case that X = (Y (0),Y (1), W) ~ Pxq consists of
treatment specific outcomes (Y (0),Y (1)) of interest, and a vector of baseline
covariates. Let ¢y = E(Y (1) — Y (0)) be the effect of treatment on the mean
outcome. Let Xi,..., X, be n iid. copies of X. Let A; = (A;, R;) and
O; = (Wi, Ry, Ai, AYi(R;)), i =1,...,n. Thus, we observe on the i-th subject,
the vector of baseline covariates W;, the treatment R; the subject received, a
missing indicator 4A; indicating if we observe the outcome of interest, and
if A; = 1, then we observe the outcome Y;(R;) under treatment R;. In an
adaptive design we have that A; is drawn from a CAR-conditional distribution
gi(+ | X;) of A;, given X; and O4,...,0,_1, 1 =1,...,n. The adaptive design
mechanism g; can be factorized as

gi(A; | X;) = P(ALR | Xi,04,...,0;1)
= gi(Ri | X;,0(i — 1))g2(A; | Ri, X3, 0(i — 1))
= P(R;|W;,0(i—1))
xP(A; | Ry, Wi, 0(i — 1)),
where the first factor denotes a treatment mechanism, and the second factor
a missingness mechanism.

A full data estimating function for 1 is given by D(¢)(X) = Y (1)—Y(0)—
1. The IPCW-version of this full data estimating function is given by:

IPCW(w J )( ) {gli(Ri ’ Xi) gli(Ri ’ Xz') gzi(Ai ‘ Rz’,Xi)
We note that indeed, under the assumption that g;; has positive support on
R; € {0,1} a.e., and that g9 (1 | R;,X;) > 0 a.e., D;pcw is a martingale
estimating function

— ).

PQo7giDIPCW(1/JOa962)= 0, 2=1,...,n.
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Such an estimating function can be used to construct an estimator given
by the solution ¥, ;pcw of >; Dipew (¥, g;)(0;) = 0. This solution is given
by:

1 n
Un,rPoW = - >Y;

i=1

{I(Rizl) I(R; =0) } A;
gui(Ri | Xi)  gu(Ri | Xi) ) g2(A | RiuXi)‘

It might be the case that the randomization probabilities of R; are known,
but that the missingness probabilities are not controlled by the experiment.
It will typically be reasonable to assume that the conditional probability dis-
tribution of A; only depends on R;, and W;, and is thus a fixed design. One
can now estimate this conditional distribution with maximum likelihood esti-
mation according to (say) a logistic regression model {ga, : 7}

Tln = arg H%in H an(Ai ‘ Ria Wz)

i=1

As another example, we will consider right-censoring of a survival outcome
instead of missingness of the outcome. Suppose that X = (X, X;) ~ Pxo
consists of two treatment specific stochastic processes Xy = (Xo(t) : t > 0)
and X; = (X;(t) : t > 0), where X;(0) = W is a vector of baseline covariates
and X (¢) includes as component an indicator I(7; < t) of a treatment specific
survival time 7Tj, j = 1,2. The treatment specific processes are assumed
to be truncated at Tj: X,;(t) = X;(min(¢,7})), j = 1,2. For example, if
X;(t) = I(T; < t), then X is equivalent with X = (W,T;,T1). Let the
survival risk difference g = Pxo(11 > to) — Pxo(To > to) be the parameter
of interest. Let A;(0) = R; be the treatment indicator, and A;(t) = I(C; < 1)
for t > 0 is the censoring process defined by a right-censoring time C;. On the
t-th unit we observe

We define C; = oo if the failure time 7; = T; g, is observed. An adaptive design
is defined by the conditional distribution of A;, given X; and O¢,...,0;_1. We
have

G4 X)) = ga(Ri | X)) 11 9ia(Ai(t) | Ai(t=), Ri, X;)
0<t<min(C;,Tr;))

x I P(A(t) | Ri, Ai(t=), Xr,(1),0(i — 1)),
t<min(C;,Tg,) 61
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where the first factor denotes the treatment mechanism, and the second prod-
uct integral denotes the censoring mechanism. Thus, the adaptive design al-
lows that the treatment is assigned in response to the baseline covariates of
subject 4, and the observed data on the first ¢ — 1 recruited subjects. In addi-
tion, it allows that the probability of being censored at time t is a function of
the treatment arm R;, the baseline covariates W;, the observed history X@ R, (1)
up till time ¢ (e.g., including time-dependent covariates), and the data on the
previously recruited subjects O(i — 1). It might be typical that the treat-
ment mechanism is under control of the designer, but that the right-censoring
mechanism cannot be fully controlled. In that case one would model (e.g., Cox
proportional hazards model or logistic regression model) the right-censoring
mechanism and estimate it with maximum likelihood estimation:

m=ogmas[[ I PAG) | R Aii), X (6,00~ 1),

i=1t<min(Cy,Tr;)

where one typically will be able to assume a model which assumes that the
censoring probabilities are independent of O(i — 1).

We will now construct the IPCW-martingale estimating function for .
An TPCW-estimating function is given by

. ](Ri:1,0i>t0) I(Ri:0,0i>t0)

where

9i(Ri, Ai(to) = 0| X;) = g (R; | X;) 11 9ia(Ai(t) = 0| A;(t—) =0, R;, X;).

0<t<min(to,Tr;)

The corresponding IPCW-estimator of ¢ is the solution of 0 = Y=, Dypow (¢, g;)(O;)
given by

I(R; =1,C; > t) I(R; =0,C; > tg) }
9i(Ri, Ai(to) = 0| X;)  gi(Ri, Ai(to) = 0| X;) |~

1 n
Unrpow = » > I(Tg, > to) { -
i=1

If the treatment probabilities or censoring probabilities are unknown, then
they can be replaced by maximum likelihood estimators according to (correctly
specified) models.

Our theorems for solutions of Martingale estimating equations provide the
corresponding statistical inference for these IPCW-estimators, where one of
the fundamental conditions is the stability condition for the adaptive design
g; (i-e., g; should depend on asympto&cally consistent summary measures of
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O(i — 1) as i — o0), and if g; has unknown components which need to be
estimated, then these components are correctly modelled.

A general type of IPCW martingale estimating function corresponding with
a full data estimating function D(X;) is obtained as follows:

I(A; =1)
Prrewlo) = PR R = 11X, 06— 1)
where A; = I(D(X;) is observed) is the indicator of D(X;) being a function
of O;, and it is noted that the denominator probability is indeed determined
by the conditional distribution of A;, given X; and O(i — 1).

To summarize, we note that any of the IPCW estimating functions for
fixed CAR designs (i.e., CAR censoring mechanisms) as presented in general
in van der Laan and Robins (2003) have an analogue for adaptive designs by
simply replacing the fixed CAR design g by the adaptive CAR-design g;.

8 Constructing Martingale estimating equa-
tions and corresponding estimators

Our consistency and central limit theorems apply to solutions of a Martin-
gale estimating equations, assuming that the estimating equation identifies the
true parameter. Below, we consider general approaches for constructing such
martingale estimating equations and corresponding estimators of a particular
parameter of (), the Pxo-factor in the density of Oq,...,O,. In Sections 6 and
7 we showed how one can construct Inverse Probability of Censoring Weighted
Martingale estimating functions and, under restrictions on the adaptive de-
sign, Martingale estimating functions which do not depend on the adaptive
design. These are examples of ad hoc Martingale estimating functions. In this
section we present the generalization of the fixed design estimating function
methodology in van der Laan and Robins (2003) towards Martingale estimat-
ing functions for general adaptive designs. In the next subsection we first
consider scores of correctly specified parametric models. Subsequently, we
present the two estimating strategies for pathwise differentiable parameters in
semiparametric models: estimating function based estimation and a targeted
MLE. As we indicate, both rely on a nice behaving (i.e., Martingale based)
estimator of a parameter in a possibly misspecified parametric working model
for )y and we show in the subsequent sections how such an estimator can be
constructed.
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8.1 MLE for correctly specified parametric model.

Consider a MLE according to a correctly specified parametric model O =

{Qo : 0} .
6, = arg Igleaé(;bg Qo(O;).

Under weak regularity conditions, this MLE solves the score equation:

where D(0) = d% log Qy. In addition, under similar regularity conditions, the
target parameter

o = argmax ; PQq.g, 108 Qo

should solve 0 = Y7, Py, 4, D(6p), and, in fact, satisfies Py, ,D(6y) = 0 for
all i = 1,...,n. Thus, D(6y)(O;) denotes a Martingale estimating function,
and the MLE 6,, solves the corresponding Martingale estimating equation 0 =

* 1 D(6,)(0;). The score of a correctly specified parametric model is a special
Martingale estimating function since it is only a function of O; and thus does

not depend on the adaptive design g;.

8.2 Martingale Estimating function based estimator of
path-wise differentiable parameter.

Suppose that the parameter of interest is a path-wise Euclidean parameter W :
Q — R™ for a semi-parametric model Q for Qy. Let D*(Q, g) be the efficient
influence curve of this parameter at a fixed design distribution Py, € M(g) =
{Pog: @ € Q}. Consider a parametric working model Q" = {Qy : § € O},
which is allowed to be misspecified. Suppose that the efficient influence curve
D* can be represented as an estimating function for ¢ in the sense that

D*(Q,9) = D*(¥(Q),Q, g) for some mapping (¢,Q,g9) — D*(¥,Q,g). The
efficient influence curve based Martingale estimating function is now given by

D*(qu)? 9)(017 ZZ) = D*(ﬁ/@ Qe, gZi)<Oi)7

or
D* (v, Qg, 96)(0i) g0/ 92z,

where gy is a design function supposed to approximate the actual adaptive
design in the sense that g, ~ gs, . 64
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IPCW-weighting of efficient influence curve estimating function:
We view D*(1, Qg, g9)ge/g; as IPCW-weighting of D*(v, Qy, go). If D* can
be represgnted as a sum D* = 3, D7, and each D;(Oi) only depends on A;
through A(j*(j) — 1) for some integer mapping j*(j), then it is good practice
(in line with our IPCW-R-TMLE introduced later) to weight each D} with
90(A;(7* (1) = 1) | X3)/g:(As(5%(5) — 1) | X;) instead of using a common weight
g0(A; | Xi)/9:(A; | X;). We can always determine such a decomposition of D*.
For example, if Qo = [I; Qo;, where each Q;(O) only depends on O through
A(5*(4)), then we can decompose the efficient influence curve as an orthogonal
sum 3_; D}, where each D7 is in the element of the tangent space generated
by Qo;. For example, if (y; denotes the conditional distribution of L(j), given

A(j —1),L(j — 1), then one defines D; = E(D* | L(j),A(j — 1)) — E(D* |
L(j —1),A(j — 1)). In the latter case, D} has conditional mean zero, given
A(j*(7) = 1), L(5%(4)), which implies in particular a wished double robustness.
For more details on the latter we refer to our IPCW-Reduced Data-TMLE
section. This same TPCW weighting scheme applies to general estimating
functions.

We need to augment this efficient influence curve based martingale esti-
mating function for ¢y with a Martingale estimating function D(0)(O;, Z;)
for a finite dimensional parameter 6y, defined by a nonparametric exten-
sion of the parametric working model Q*. That is, Py, D(6p) = 0 and
Pgo.: D* (0, Qoy, gi) = 0. This results in a joint Martingale estimating func-
tion D(v,0) = (D(0), D*(¢,0)) for the joint parameter (iy,6y) satisfying
Poo.g: D(to,00) = 0. The estimator (¢, 6,) is now defined as a solution of
0=> D(tn, 0,)(0;, Z;). Our consistency results and CLT theorems can now
be applied. The efficient influence curve based martingale estimating function
can be replaced by inefficient gradient based martingale estimating functions
(as in van der Laan and Robins (2003)) while still preserving the consistency
and asymptotic normality, by application of our theorems.

If Py, D* (¢, Q, g) implies ¢ = 1), for all ) € Q*, which holds in many cen-
sored data applications (see van der Laan and Robins (2003)), then it follows
that 1, is consistent for 1, even if the working model is incorrectly specified.
Below, in Subsection 8.4 we present methods for constructing martingale es-
timating functions for the unknown parameter 6, of a possibly misspecified
working model Q™.
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8.3 Targeted MLE of path-wise differentiable parame-
ter based on working model.

Suppose that the parameter of interest is a path-wise Euclidean parameter
U : Q — R™ for a semi-parametric model Q for )y. Let D*(Q,g) be the
efficient influence curve of this parameter at a fixed design distribution Py, €
M(g) = {Pg,y : Q € Q}. In Section 12 we define a targeted MLE of ¢y =
U(Qo) based on adaptive group sequential designs, which involves updating
an initial estimator @)y, of Q) according to a possibly misspecified parametric
working model Q% = {Qy : § € O}, so that the update maps into a consistent
and asymptotically linear estimator of 1.

We will show that our proposed one-step targeted ML procedure involves
augmenting a Martingale estimating function D(0)(0;, Z;) for the finite dimen-
sional parameter 6y, defined by a nonparametric extension of the parametric
working model O, with the efficient influence curve based martingale esti-
mating function D*(6,¢)(0i, Z) = D*(Qule), 92,)(05), or D*(Qo(e), 90)an/
for a design function gy, where Qy(€) C Q is a particular e-fluctuation of Qg
with Qy(0) = Qy. Given the estimator 6, satisfying >-; D(6,,)(0;, Z;) = 0, the
targeted MLE procedure defines €, as the solution of >, D*(0,,,€,)(0;, Z;) =0
and Qy, (€,,) as the updated Qy,. Multiple solutions for €, (and similarly selec-
tion among initial estimators @y, ) is naturally handled by using the (minus)
log likelihood of Qy, (€,,) as loss function: so selection is either based on the log-
likelihood or cross-validated log likelihood, in the case that one is comparing
initial estimators based on different size working models. The target ¢, of €, is
the solution of Py, ,, D* (6, €0) = EoD¥ (Qg,(e0)) = 0, where D" is the full data
estimating function associated with the efficient influence curve, which is ob-
tained by applying the conditional expectation operator, given X (see van der
Laan and Robins (2003)). To establish consistency and asymptotic linear-
ity of (6,,€,) for (0o, €y), and thereby consistency and asymptotic linearity of
U(Qy, (€n)) as an estimator of W(Qy,(€0)), we then apply the consistency and
CLT theorems to these estimators defined by the augmented /stacked estimat-
ing function D(0,¢) = (D(0),D*(0,¢)). If Py, ,D*(Q,g9) = Eg,D*(Q) = 0
implies (@) = 1y (which holds in many applications, by van der Laan and
Robins (2003)), it then follows that WU(Qy, (€,)) is consistent (and asymptot-
ically linear) for vy, even if the working model is incorrectly specified. For
a detailed presentation of this one-step targeted MLE procedure, we refer to
Section 12, which generalizes the targeted MLE for fixed designs as presented
in van der Laan and Rubin (2006).

Below, we present methods for constructing martingale estimating func-
tions for the unknown parameter of a possibly misspecified working model
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Q.

8.4 Weighted MLE and Martingale estimating functions
for misspecified parametric working model.

Suppose that Q is a semi-parametric model so that, by the curse of dimension-
ality, a maximum likelihood estimator will require regularization. Consider a
parametric sub-model /working model Q¥ = {Qy : 0 € ©} C Q of Q.

Firstly, we wish to explain why the actual MLE for a misspecified work-
ing model targets a parameter of both )y and the adaptive design, which
therefore is harder to analyze, and might not necessarily be asymptotically
normally distributed due to the dependencies and lack of martingale struc-
ture of the score under a misspecified model. Let 6V be the MLE accord-
ing to the working model Q¥ = {Qp : 0}, which solves the score equa-

tion 0 = >, D(0¥)(0;), where D(0Y) = d%lOgQG‘e,ew' We note that

this MLE targets the "parameter” arg maxgce ».;—; Pg,.q4 10g Qp, which equals
03, (Qo) = arg maxgeo g, 5, log Qp, where g, = 1/n ", g;. Thus, asymptot-
ically it targets the parameter §, = O, (@), under the assumption that the
design g, converges to a fixed design gy € G, as n — 0o. As a consequence,
since gq itself can be a function of (Jy and represents an unknown target fixed
design, this is a more complex parameter to interpret and to analyze. In par-
ticular, the fundamental assumption that Py, ,, D(6y) = 0 does not follow, so
that the empirical mean of D(6y) does not represent a martingale sum (so that
a CLT is not applicable). In addition, consistency of 8% as an estimator of 6y
now also requires consistency of g, to gg, and asymptotic normality will now
also require that g, converges at an appropriate rate to go. In other words,
the target of a MLE for a misspecified parametric model represents a complex
parameter whose statistical inference will rely on strong assumptions about
the adaptive design. Therefore, we propose to not use maximum likelihood
estimators according to misspecified parametric models.

Instead, firstly, we wish to target the parameter O, for a fixed design
g* € G for which we can define Martingale estimating functions so that we
can analyze the resulting estimators with our theorems. Subsequently, we will
also present a method allowing to estimate/update g* sequentially during the
course of the trial, while still obtaining an estimator which solves a Martingale
estimating equation.

Firstly, we carefully define nonparametric extensions of 6, as defined under
a correctly specified working model, and then consider efficient estimation of
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that parameter. Define

0 = Oy (Qo) = arg max Py, log Qg for a fixed design g* € G.
S

Note that this defines © 4 as a (smooth) parameter on the large (e.g., nonpara-
metric) model Q, and ©4(Q)y) would not depend on the choice g* if Qg € Q.
Thus Oy defines an extension of the true parameter for a model Q¥ to a
parameter defined on the true model Q containing Q.

Let D(Q, g) be the efficient influence curve of this parameter 4. : Q — R?
at a fixed design Py, € M. The results in van der Laan and Robins (2003)
can be immediately applied to find and characterize this efficient influence
curve, since O is a fixed design CAR censored data structure on a full data
random variable X, and 6, is a path-wise differentiable parameter of the full
data distribution. By the fact that D is an influence curve/gradient for a
parameter of the full data distribution Pxq in a CAR censored data model, it
follows (by Theorem 1.3, van der Laan and Robins (2003)) that Py, ,D(Q, g) =
Eg,DF(Q)(X) for a full data gradient D of the path-wise derivative of the
parameter Oy : Q — R? at Qy. A common property of a gradient applied to
DF(Q) is that Eg,D¥(Q) = 0 for Q € Q¥ implies ©,(Q) = O4(Qq). This
teaches us that we can define 6y = ©4-(()y) as the solution in ¢ of

D¥(Qy) = 0.

This implies that D(Qy, g;) is a martingale estimating function for the param-
eter ©4(Qo):
PQ0791:D(Q00791') =0 fori= ]_, oo, n. (]_3)

Let 6,, be the solution in © of

n

~ 3" D(@)(0) = 0 0x op(1/ )

i=1

(As a side note, application of theorems in van der Laan and Robins (2003)
and our CLT Theorem 7 shows, in particular, that this estimator 6, of 0 is
an asymptotically locally efficient estimator of 6, at fixed designs in the sense
that it is always consistent and asymptotically linear and that it is efficient if
Qo € Qw)

We can now define the estimating function D(0)(0;, Z;) = D(Qy, g9z,)(0;)
(or D(Qa, go)90/ i), which now indeed satisfies the Martingale property Py, 4, D(6y) =
0, and 6,, solves the corresponding Martingale estimating equation 31" | D(6,)(0;, Z;) =
0, so that our consistency and CLT theorems can be applied to establish con-
sistency of 6,, and asymptotic normali&g as an estimator of ©,(Qo).
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Above, we used the efficient influence curve of © 4« (Q)y) as basis, but this can
be replaced by any gradient of this parameter. In general, one can construct a
Martingale estimating function and corresponding estimator 6,, of 6, as follows.
Let D(Q,g) be an influence curve/gradient of the parameter O, : Q — R*
at fixed design data generating distribution Py 4 in the model M(g) = {Pg, :
Q € Q} with g known. For example, D(Qy,g) = S(0)g*/g, where S(0) =
d% log Qy, or D(Q, g) is the efficient influence curve of O, as above. By the
fact that D is an influence curve/gradient for a parameter of the full data
distribution Py in a CAR censored data model, it follows (by Theorem 1.3,
van der Laan and Robins (2003)) that Py, ,D(Q,g) = Eg,DF(Q)(X) for a
full data gradient D¥. Analogue to the derivation of (13)under the above
mentioned natural property of a gradient, it follows that for 6y = ©4+(Qo)

PQOygz‘D(QQO’g) = EODF(QOO) = 0.

Now, let 6,, be the solution in 6 of

n

iZD(QQagi)(Oi) =0 or op(1/y/n).

i=1

8.5 A sequentially data adaptively weighted MLE based
on misspecified working model.

Above we defined an estimator 6, of an extended parameter 6y = ©4(Qo)
based on a working model Q" and a user supplied choice of fixed design g*.
The targeted MLE or the estimating function based estimator 1, of ¥ based
on this initial estimator @)y, of ()y will thus also be indexed by this choice g*.
Although the choice g* will not affect the consistency and asymptotic linearity
of the targeted MLE 1),,, and the convergence of the adaptive design g, = g, _,
to ga, = 9qu, (which is a working model based approximation of gq,), it can
affect the first order efficiency of ¢, and it can also affect the limit design
ge,- That is, the first order efficiency is affected by the performance of )y,
as an estimator of )y, and this estimator )y, depends on g*. Therefore, it is
worthwhile to investigate if we can also construct an estimator 6,, which is not
indexed by such a user supplied arbitrary choice g*.

Consider sample sizes n1 = p1n < ng = pan < ... < ng = ppn for user
supplied proportions 0 < p; < ... < pr = 1. We now propose the following
sequential procedure for obtaining an estimator Q° based on the working model
Qv. Let 0 = 0" € © be a given parameter value so that g* = ggp. Let
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0! = argmaxy >, log Qo(0i)ggo (A | Xi)/9i(Ai | X;), and, in general,
992;1(141' | Xi)

, g =12 ... k.
gi<Ai|Xi>

n;

0;, = arg max ; log Q9(0;)
We now propose 6% and corresponding estimator Qg of Qg as starting point
for the targeted MLE estimator or estimating function based estimator. In
order to apply our general theorems we will need to show that 6% is a solution
of a martingale estimating equation. Firstly, we note that 6} corresponds with
Martingale estimating function D(6,60°)(0;, Z;) = I(i < ny1)S(0)(O0;)ggo(A; |
X:)/9z7,(A; | X;) for the parameter 6} = arg maxy Pqo.g40 108 Qp. Secondly, we
note that 62 corresponds with Martingale estimating function D?(6, 6*)(0;, Z;) =
1(i < n2)S(0)(0i)ger (A | X3)/gi(Ai | X;) for parameter 65 = arg maxg Py, q,, log Qs
In general, we note that 6/ corresponds with martingale estimating function
Dj(Q,Qj_l)(Oi, Zz) = ](Z S nj>8(0)(02)ggg—1(142 | Xz)/gz(Az | Xz) for param-
eter 6/ = argmaxy Po, 4, , l0gQs, j = 1,..., k. Thus, 6y(k) = ((65, .- .,60F)
corresponds with the stacked Martingale estimating function

D(9(k)) = D(*,...,0%) = (D' (6",6°),..., DF(6% 6% 1)).

This estimating function indeed satisfies the Martingale property Pg, 4, D (6o(k)) =

0 for all 7. Let 6,,(k) be the estimator of §(k) solving the corresponding stacked
Martingale estimating equation Y1 | D(6,,(k))(O;, Z;) = 0. In this way we suc-

ceeded to construct a martingale estimating function D(6(k)) for parameter

0(k) and corresponding estimator 6,,(k), while the MLE of interest will be the

final estimator Qgx, which thus further ignores 67, 5=1,....k—1.

In this method we can replace the weighted scores Sgg,i-1/9; by D(Qa, ggi-1)3gi-1/ i,

where D(Q, g) is a gradient of U at Py, € M(g) = {PQ,Z 1 Q € Q). ! !

9 Consistency of solutions of Martingale esti-
mating equations.

The following result establishes consistency of a solution of a Martingale es-
timating equation, assuming that the estimating equation identifies the true
parameter.

Theorem 5 Consider adaptive design experiment O, ..., 0, ~ Py, ¢ as de-
fined by (3). Given an estimating function @ — D(0) on a parameter space ©,
suppose that 0, is a Fuclidean parameter estimate solving

—ZD YO, Z;) = 0.
70
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Let 0y € O satisfy Py, D(00) =0, 1 = 1,....n, where g;(a | X;) = g(a |
O1,...,0;_1,X;) depends on Oy, ...,0;_1 only through a d-dimensional vector
Zi = Z{(Oy,...,0;-1) € Z C R for somed, i = 1,...,n. Let F be a class
of functions (a,l,z) — f(a,l,2) defined as F = {(a,l,z) — D(0)(a,l,z) —
Po,q.D(0) : 0 € O} (recall O; = (A;, L;))

Assume that the covering number w.r.t. to supremum norm satisfies N (e, F, ||
o) = O(e7?) for a ¢ > 0. Then, for allp > 1

1 n p
E ( Z PQOMD(QN)) — 0,
ni

as n — OoQ.

This consistency result for 6, typically translates into a consistency result for
0,,, assuming that the data generating experiment allows identifiability of 6.
For example, if ®q, 4, : 0 — Pg, 4, D(0) is differentiable at 6y with derivative

(I)Qo,gi (90)7

12 1.
ﬁ Z PQ0797;‘D(9”) = H Z (bQo,gi(HO)(en - 00) + OP(H en - 90 H)?
i=1 7

1

and the linear mapping (i.e., matrix) 37, Dy.4:(00) is invertible with an

inverse which has a bounded norm uniformly in n, then this theorem provides
the wished result || 6,, — 6y ||— 0 in probability as n — oo.

Proof of Theorem 5. Since 6,, solves the estimating equation 0 = 3=, D(60,,)(0;, Z;)
it follows that

L2 Pau D) = =13 (D(0.)(0n Z) = Poys D)
= M.D(0)

where M, (f) = %2?21 (f(Oi, Z;) — Paogz, f) is a martingale sum for each f.
Now, we use that

My (D(0)) < sup | My (D(0)) |= sup | Mn(f) |-
0 feF
By Theorem 14, the latter random variable converges in p-th expectation to

zero for all p > 1.
Thus, it follows that for all p > 1

1 n p
E ( Z PQ0791'D(971)> — 0,
ni

as n — 0o. This completes the proof % Theorem 5. O
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10 Consistency of targeted adaptive design.

Consider a targeted adaptive design defined as ¢g; = gp,_,, with 6; € © be a
sequence of estimators of a Euclidean parameter 6y of ()g based on Oy, ..., 0O;,
where, for each 0 € ©, gy € G is a CAR fixed design (i.e., a conditional
distribution of A, given X, with g(A | X) only a function A, L4). Obviously, a
consistency result of 6,, to 0y, as one can obtain with the previously presented
consistency theorems, implies asymptotic convergence of the adaptive design
g; to the fixed design gy,, for © — oo, under a continuity condition on the
mapping 6 — gg. We will state this useful result as a theorem.

Theorem 6 Assume that 6 — gy is continuous w.r.t to norms || - || on a space
containing O, and || - |1 on a space containing the conditional distributions
G={g9(- | X):9(A| X)=h(A, X(A)) for some h} in the sense that for any
deterministic sequence 6, € © for which || 0, — 0y ||— 0, as n — oo, we have
I 96, — g0 1— 0, as n — oco.

If || 6, — 0o ||[— O in probability as n — oo, then || gs, — go, ||1— 0 in
probability as n — oo.

This is an immediate consequence of the continuous mapping theorem (van der

Vaart and Wellner (1996)).

11 Asymptotic normality for solutions of Mar-
tingale estimating equations.

The previous Theorems 2 and 5 provide general tools for establishing consis-
tency of an estimator #,, of a parameter 6, of )y, which solve a Martingale
estimating equation 0 = Y2, D(0,,)(O;, Z;). Given such a consistency result,
the following theorem provides a template and conditions for establishing the
wished asymptotic normality of the standardized estimator v/n(6, — 6p).

Theorem 7 (CLT) Consider the adaptive design experiment generating (O1, . .., Oy) ~
Poog, € {Pog: Q € Q} as defined in (3). Let 0, € © be a sequence of es-
timators of a BEuclidean parameter 0y = ©(Qy) € © of Qo for a parameter

O : @ — R? solving the estimating equation

ZD )01, Z:) = 0,

n;

where Z; = Z;(O1,...,0;,_1) € Z C R* is a k-dimensional summary measure
for some fized k. Assume 79
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Martingale unbiased estimating function: Let 6, € O be so that Py, ,D(6y) =
0 for alli, and thus, in particular, 327 1 Po, ¢, D(00) = Y11 EQe.e:D(00)(0i, Z;) |
Ol,...,Oifl):O, 221,,77,

Bounded estimating function: max; supycg || D;(0) ||o< 0.

Consistency: Assume || 0,, — 0y || converges to zero in probability as n — oo
w.r.t. to some norm.

By Theorem 5 it suffices to assume that 1) F = {(a,l, z) — D(0)(a,l,z)—
Poog.D(0) : 6 € ©} has a covering number N(e,F,| - |«) w.r.t. to
supremum norm bounded by O(e~9) for a ¢ > 0, and 2) that,

2
1 n
E (n ZPQo,gz‘D(en)> - 07
=1

as n — oo, implies || 0, — by ||— 0 in probability, as n — occ.

Asymptotic stable design: Component wise,

1z 1
ﬁ Z PQoygi{D(eo)}Q - Eﬁ Z PQo,gi{D(eo)}2 — 0, (14>
=1 =1
and
LS oL D(0) — EXS" Poya - D(8) — 0 (15)
- . = . —
n = Qo,9: d90 0 n = Qo,9: d@g 0 ’

as n — oo a.s.

If D(00)(O;, Z;) is only a function of O; (e.g., D(0y) is score at Oy of
correctly specified parametric model {Qq : 0} for Qo or a martingale
estimating function as presented in Section 6), then (14) becomes

Pgogn-E5.D(00)> — 0 (16)

in probability as n — oo, where g, = %Z?Zl gi. Similarly, for d%,loD(@o)-

If the design is a targeted design, g; = go,_,, then this "asymptotic stable
design” condition can be concluded from the asymptotic convergence of
0, to Oy as n — oo, and continuity of 0 — g, by Theorem 6.

Differentiability: Assume

S|

') i {D(0,)(0;, Zi) — D(60)(0;, Zi)} =

" d
—D .z _
n = s ; deo (00)(017 z)(en 90)
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up till (i.e., plus) a term op(|| 0, — 0y ||), where || %D(QO) [|oo< 00.

By the Kolmogorov Law of Large numbers for martingale sums, and by
assumption (15), we have

*Zdeo 90 Oz,Z) AHHO

as n — oo a.s, where

Invertibility of A,: Assume A exists, and limsup,,_,., | A" [|< co. If
A, — Ag for some fized matriz Ay, as n — oo, then it suffices to assume
Ayt exists.

Positive Definite Covariance Matrix: Let
1 n
() = B> Poy D))
i=1

If D(00)(Os, Z;) = D(6o)(0;), then this reduces to (n) == EPg, 5, D(00)* =
PQO,E_%D(QO)2'

Assume that for each A € R? liminf, ., AX(n)\ > 0 for all \, or that

Y =1lim, .o X(n) ezxists and is a positive definite covariance matriz.

Then |
\/_(9 —90 \/_ZA 1D 00)(02,Z)+0p<1)
where Py, 5, D(0p) = 0, so that the sum is a multivariate Martingale satisfying
the conditions of the Martingale central limit theorem. In particular,
S(n) "2 A (V1 (0 — 60)) =4 N(0,1), asn — oo.

If X (n) — X for some positive definite matriz X and A,, — Ag for an invertible
matriz Ay, as n — 0o, then this implies

V0, —00) =4 N(0, Ay 'S A ).
A consistent estimate of the covariance matriz X(n) is given by
Z ( 1Os, Zi) — — Z D(0,)(0;, Z;) )
=1 n =1

satisfying .
Y(n)—%X(n) —0in %)i’obability, as n — oo.
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Discussion of conditions. We already discussed the conditions needed for
consistency of #,,. Since 6 is finite dimensional the covering number bound
will hold in essentially each practical application, assuming that the estimat-
ing functions are uniformly bounded. As a consequence, the consistency of 6,
will hold whenever the design g, allows identification of 6y as n — oco. The
differentiability condition holds, for example, if D(6)(O, Z) is differentiable in
¢ with a bounded derivative uniformly in (O, Z), and is therefore also a very
mild regularity condition. The invertibility of Ay and the positive definite ma-
trix assumption correspond closely with simply assuming that the estimating
function D identifies 6y: Y°; Po,,q D (0) = 0 implies § = 6,. We conclude that,
for most practical purposes, the important conditions are that the estimat-
ing function is uniformly bounded, and that the adaptive design g, (g, being
a random conditional distribution of A;, given X;, in G) is asymptotically
non-random in the sense that g, — Fg, converges, as a difference of random
elements in G, to the zero function in probability as n — oco. For example,
this will hold if g; = ¢4, , is a (possibly) i-specific deterministic function of
an estimator #;_; based on Oy,...,0;_1. Thus, even if one keeps switching
from one asymptotically stable targeted design to another asymptotically sta-
ble targeted design, this asymptotic stability assumption will still hold. For
example, if half-way during the trial one suddenly decides that the adaptive
design should be focussing on another target, then that will not violate the as-
sumptions needed for honest asymptotic statistical inference. The important
property of the adaptive design asymptotic statistical inference relies upon is
that it responds to a finite number of summary measures which are asymptot-
ically consistent, but switching between different ways of responding to these
same summary measures is allowed.

Proof of Theorem 7. Because Y; D(0,)(0;, Z;) = > Pgy.e.D(00) = 0,

we have

5= (D(6:)(0s 22) — D(6:) (01, 22) ——fZ{D (00)(01) — Py o D(600)}.

Z D(QU)(O )) :An(en_QO)—'_OP(H Qn_go ||)
for a uniformly (in n) invertible matrix A,. Thus,

(0 — ) = —Aﬁli zn:{D(@o)(Om Zi) = PQy.g;D(00)} + op(|| 0 — 0o ||). (17)
i1 75
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The first term on the right hand side is a martingale sum. Because of the

bounded estimating function, asymptotically stable design, and positive defi-

nite covariance matrix assumptions, we can apply Theorem 17 to 1/y/n >, {D(60)(O;, Z;)—
Poo.9:D(6p)}, which gives us that the standardized version of this martingale

sum converges to a standard multivariate normal distribution:

(n)~ \/_Z{D (00)(01, Zi) — Py g D(00)} =4 N(0,1).  (18)

Substitution of this result in (17) shows that || 8,—6y ||= Op(1/v/n)+o0p(|| 6,—
6o ||), which proves that || 6, —6y ||= Op(1/+y/n). Therefore, the op(|| 6, —6 ||)
in (17) can be replaced by op(1/4/n), giving us

An (V0 — b)) = {D(00)(Oi, Zi) = Pqo,e,D(00)} + 0p(1).

\/_ Z
By (18), this gives us the wished result:

S(n)=0% A, (v/i(8, — 60)) =4 N(0, ).

The fact that $(n) consistently estimates ¥(n) is a consequence of Theorem
18, the consistency of 6,, to 6y, and the assumption that Py, 4, D(6p) — 0 in
probability as n — oco. This completes the proof of Theorem 7. O

12 The One Step Targeted MLE.

Consider the Qo-factor of the likelihood (3) of (O4,...,0,) ~ Py, with
0; = (A;, L; = X;(4;)) for an adaptive design g = (g1, .., 9n):

La(Qo) = [T Qo(0)).

Let vy = ¥(Qy) € R? be the Euclidean parameter of interest for a parameter
mapping @ — ¥(Q) on a model Q for Q). It is assumed that ¥ is path-wise
differentiable at any fixed design Py, 4, € M(g0) = {Po,y: @ € Q}, 90 € G,
in the fixed design CAR-model M(gp), and let D*(Q, g) denote the efficient
influence curve/canonical gradient of the path-wise derivative at a fixed design
distribution Py, € M(g). Recall that each density pg, in this fixed design
model M(g) factorizes, by CAR: pg4(A,L) = Q(A,L)g(A | X). The goal
is to construct a likelihood based estimator of iy under sampling Oy, ...,0,
from an adaptive design data generat%gg distribution Py, (3) in the model
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{PQ’g : @Q € Q}. However, it is assumed that Q is a semi-parametric and high
dimensional (e.g., nonparametric) model for @)y so that a standard MLE is not
possible due to the curse of dimensionality.

Consider a parametric sub-model /working model Q¥ = {Qy : 0 € ©} C Q
of Q.

The standard MLE for the working model Q% targets the ”parameter”
arg maxgpeo i1 Fo,.g: 108 Qp, which equals O, (Qy) = arg maxgeo P, 5, 10g Qo,
where g, = 1/nY", g;. Thus, a standard working model MLE does corre-
spond with a data adaptive choice g, for g* in the Qo-parameter ©,(Qo) =
arg maxgee Fg, 4+ log Qp, which heavily complicates the analysis of this esti-
mator: in particular, it will become important how fast g, converges to its
unknown limit fixed design. Therefore we focussed in Section 8 on an estima-
tor of ©4(Q)) for a known fixed design ¢g* or sequentially estimated g* so that
the resulting estimator 6, solves a martingale based estimating equation.

Specifically, in Subsection 8.4 we proposed estimators of ©y(Qy) for a
fixed known g*. We showed that one can estimate O, with a weighted MLE
by assigning weights w; = ¢*/g;, ¢ = 1,...,n, to the standard MLE. This
weighted MLE corresponds with solving the Martingale estimating function
D(0)(O;, Z;) = S(8)g* gz, for 8y = ©4«(Qo), where S(0) is the score at 6.

In addition, we also showed in Subsection 8.5 that one can empirically
adjust the weighting ¢*/g; sequentially, based on a design function gy, so that
the final and only used weighting will be gy, /g:, (€.g., gi = go,_,), which will
likely result in more stable weights, and therefore represents our method of
choice in practice. We also showed in Subsection 8.5 that this data adaptively
weighted MLE 6,, can be viewed as a solution of a Martingale equation (along
with other parameters not further used).

In general, in the following presentation of the one-step targeted MLE, 6,
can represent any estimator solving

n

l Z D(Gn)(Oi, Zi) =0,

ni=

for some Martingale estimating function D(6), and 6y € © represents a fixed
(non-random) solution of Py, , D(6y) = 0 for all i. The estimator )y, repre-
sents the initial estimator in the one-step targeted MLE update.

The (e.g., weighted ML) estimator Qy, of Q) for a misspecified working
model Q¥ = {Qy : 6 € O} (ie., Qo & Q) will typically map into a biased
estimator U(Qy, ) of Yo = VU (Qo): i.e., ¥(Qp,) # ¥(Qo). However, as shown in
van der Laan and Rubin (2006) for fized designs, one can select an e-fluctuation

{Qs, (€) : €} of this estimator @y, with parameter € so that maximum likelihood
7
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estimation of € results in a drastic reduction in asymptotic bias of W(Qy, (€,))
w.r.t. o in fact, as shown in van der Laan and Rubin (2006) this one-step
update or an iteration of this update maps an inconsistent estimator W(Qy, )
into a consistent and asymptotically normally distributed estimator of ¢y. In
this section we are concerned with constructing such a targeted MLE update of
(o, and corresponding targeted MLE of 1y, as originally presented in van der
Laan and Rubin (2006) for fixed CAR designs (i.e., Oy,...,0, iid. Py, ,),
for general adaptive CAR designs for (Oy,...,0,) ~ Py, g at Qo € Q.

For any Q € Q and fixed design g € G, let D*(Q,g) be the efficient
influence curve of ¥ at corresponding density pg , = Qg in the model M(g) =
{pg,y : @ € Q}. Before we proceed to provide the definition of the targeted
MLE for adaptive designs, we wish to explain in general terms that D* is an
estimating function for densities targeted towards the parameter of interest 1)y,
since this will provide the fundamental motivation and robustness property of
the targeted MLE w.r.t. misspecification of the working model Q.

The (efficient) influence curve estimating function targets the pa-
rameter of interest: If the parameter ¥ is linear and the model is convex,
then one will typically have for any g € G, and thus also for the random fixed
design gz, € G, Pg,,D*(Q,9) = V(Qo) — ¥(Q) for all Q € Q (van der Laan
(1998)), which makes D* an estimating function fully targeted towards the
parameter ¢o: that is, Py, ,D*(Q,g) = 0 implies U(Q) = vy. In general, by
the general representation theorem for the efficient influence curve as a Dou-
ble robust Inverse Probability of Censoring Weighted mapping on a full data
estimating function/gradient (Theorem 1.3, van der Laan and Robins (2003)),
we have for any influence curve D(Q, g) Pg,,D(Q,g) = EsD"(Q)(X) for a
full data estimating function/gradient D" of the path-wise derivative of W
in the full data model for ¢)y. Thus, if Py, ,D(Q,g) = 0, then this implies
EoDF(Q)(X) = 0. As a consequence, if ExD™(Q)(X) = 0 implies ¥(Q) = 1o,
then again the estimating function D, and, in particular, D*, is fully targeted
at @D().

Even if ¥ is not linear or the model is not convex, and the latter identi-
fiability property of the full data gradient does not fully (not for all Q € Q)
apply, by the fact that D (or DT is a gradient of the path-wise derivative of ¥
(Chapter 1, van der Laan and Robins (2003)), the estimating function D will
typically satisfy this relation up till a second order term, and therefore it is still
an estimating function targeting 1o: EoD* (Q) will behave like ¥(Qg) — ¥(Q)
plus a second order difference between () and ()y. In particular, ) will at most
need to correctly specify a nuisance parameter required to evaluate D (Q).

78

http://biostats.bepress.com/ucbbiostat/paper232



In this section we present two one-step Targeted MLE’s. These targeted
MLE’s generalize the one-step targeted MLE in van der Laan and Rubin (2006)
for fixed designs. Our central limit theorem presented in Section 14 below
applies to each of these targeted MLE’s.

12.1 One step targeted MLE for adaptive designs.

In this subsection we will present two simple one step targeted MLE of
based on the initial (e.g., ML) estimator (g, of @y according to a working
model Q% = {Qy : 0 € O}.

For a given @ € Q, let {Q,(¢) : €} C Q be a path crossing () at e =0 (i.e.,
Q(0) = @) indexed by a choice of fixed design g € G. It is recommended to
satisfy
72 2(00)  =D'@9)(0) (19)
where D*(Q, g) is the efficient influence curve of ¥ at Py, € M(g) = {Pg, 4 :
(1 € Q}. In this manner Q,(e) represents an optimal stretching strategy in
which a small stretch of () as measured by € maximizes the change in the
parameter of interest W. This latter statement follows from the fact that for
a path Q(e) with score s = £ log Q(E)L_O we have

SWQU)| = FayD'(Q.0)(0)s(0),

e=0

and the Cauchy-Schwarz inequality (so that among all scores s with variance
1 the optimal score is D*(Q, g)). (This latter property (19) is not required to
establish consistency and asymptotic normality of the resulting estimator of
1)p.) If the choice ¢ is a targeted design choice gg corresponding with @) itself,
then the latter condition gives:

105 Q(6)(0)

- = D*(@.90)(0). (20)

e=0

We will apply this path to )y, so that for a choice g such as g = gy, condition
(19) yields
d

2108 Qn, g, (9(O)

If the adaptive design g, is itself a targeted design, g, = gs, ,, then we rec-
ommend to set g = gy equal to the design function the actual adaptive design
is based upon. 79

= D*(Qs,, 90,)(O).

e=0
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Although, the score condition (19) on this path {Q(e€) : €} is not necessary
for the asymptotic normality and robustness of the targeted MLE of 1)y, as is
evident from our next CLT theorem, it does typically imply that our definition
of one-step targeted-MLE update of the initial @)y, , as defined in the next
paragraph below, corresponds with maximizing or increasing the likelihood
over €, which is a nice property to have for finite sample performance. At
the end of this subsection we present valid approaches in the context that the
efficient influence curve D*(Q, g) is too complex to calculate, but ad hoc (and
reasonably efficient) influence curves D(Q), g) are available.

Let €, be a value, preferably so that the likelihood of Oy, ..., O, at Qg, (€,) =
Q0,90 (€n) (ie., T[; Qo,(€n)(0;)) is larger than the likelihood at Qg, (i.e.,

e = 0), either solving the equation

S D (@ (6).92)(00) = 0 o 0p(1/ ),

i=1
or solving the equation

LS~ D" (Qu (60 gon) (0 L L)

= oz (A xy ~ Vorer(/vn).

Given the resemblance of the one-step targeted MLE with the iterative tar-
geted MLE in Section 13, it can be argued that this solution €, will typically
correspond with increase in likelihood relative to e = 0, and in various of our
examples €, happens to be equal to an actual weighted maximum likelihood
estimator over e.

If multiple solutions exist, then one selects the one which maximizes the
likelihood of Oy, ..., O,. If no solutions exists, one finds first an €. increasing
the likelihood, update the estimate of Qo with Q! = Qy, (¢l), create the path
Q. (¢) as above, and one defines ¢, as the solution of one of these equations
above with @y, replaced by the updated Q. If still no solution can be found,
one iterates this process till a solution is found or till convergence. If the score
condition (19) holds, then, under weak conditions, the sequence Q¥ converges
in k to a solution of the efficient influence curve equation (even if for each k
no solution exists), as shown in van der Laan and Rubin (2006). We will not
further repeat this modification, but proceed as if a solution €, can be found
at the first try.

Let €y be the asymptotic target of €, satisfying:

Pgo.g: D™ (Qoy(€0),9:) =0, i =1,...,n,
80
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or
PQ(),gil)*(Cgeo(60)7990)?90‘0 = Oa L= 17 ey N

where Qg,(€0) = Qpy,gy, (€0) corresponds with a choice go = go, € G fully

identified by 6. Since, by the fact that D* is an influence curve/gradient,

Pg,4D*(Q, 9) = Eg,D¥(Q), as explained above, Pg, ,, D*(Qs,(€0), 9i) = Eg, D¥ (Qa,(€0))

does not depend on 7 so that this condition follows if ¢, is defined as solution

of Eg,D¥(Qa,(€0)) = 0. If gg,/gi < 00, then by the same argument

* 9o x
PQog. D (Q90<€0)a990)?0 = PQ(),geOD (Q90(€0)7990)

= Eq,D" (Qo,(c0)).

so that also for this choice of estimating function ¢, is defined as the solution
of EQODF(QGO(E)) = 0.

Given €,, our one step targeted (towards 1) MLE (update of) Qy, is
defined as Qg,(c,) = Qo,.q, (€n), and our resulting one step targeted ML
estimator of ¢y is given by the substitution estimator ¥(Qy, (€¢,)). The theorem
below is concerned with the analysis of this estimator.

In our CLT Theorem 8 for this one-step targeted MLE presented in a later
section, we assume the path Qg g, (€) for a choice gy. Then, we can define the
Martingale estimating function

D<07 6) (Olv Zl) = (D(e)(ow Zi)v D*(QG,QQ (€>7 gZi)(Oi))v

or

) go(Ai | Xi)
D9,€ OuZz = De Oi,ZZ’,D 6297 €),3p 027 .
(9,002 = (D)0 2). D*(Quen(0), 1) 0) 24
Thus, D(6,¢€) is the vector estimating function obtained by stacking the Mar-
tingale estimating function D(6) for 6, onto the efficient influence curve based
martingale estimating function D*(Qq(€), g;) or D*(Qy(€), go)ga/gi for eg. We
have

0 = > D000 7)
=1

0 = PQo,giD(e()?EO)v 1= ]_,...,TL.

As a consequence, we can apply Theorem 7 to this augmented Martingale esti-
mating function D(,¢€), or equivalently, we can apply Theorem 8 to establish

81
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consistency and asymptotic normality of ¢, = WU(Qy, (€,,)) at y/n-rate as an es-
timator of the parameter W(Qy,(€0)). It remains to show that W(Qg,(€)) = vo:
i.e., that the ep-target is indeed providing the wished robustness.

Consider the second choice of Martingale estimating function for ¢y, given
fo: the same argument applies to the first. Under the assumption that
go,/gi < oo, and that €, 8y solve the expectation under Pg,, of the mar-
tingale estimating function, we have

0 = Poyy D (Qaylco), geo>gg‘ Pao.g0, D™ (Qay (€0), 96,
= EyD"(Qu,(0)).

Thus, if EyDF(Q) = 0 implies ¥(Q) = vy, then it follows that ¥(Qg,(e)) =
tp. In this case, our CLT theorem proves that ¢, = ¥(Qy, (¢,)) is a consistent
and asymptotically normally distributed estimator of 1. Specifically, one can
argue that it satisfies the Martingale asymptotic linearity result:

wn - ¢0 = iiD*<Q90(€O)7990)ij{) + OP(l/\/ﬁ)

As a consequence, if g; = gp,_, is a targeted design based on design function
0 — gy, then 1), is asymptotically normally distributed with covariance matrix
equal to the covariance matrix of the fixed design efficient influence curve
D*(Qay(€0), 90,) at Qo,(€0) and gy, under sampling from fixed design Py, 4, -
Thus, by using the adaptive design, the targeted ML estimator is able to
achieve the performance one would have had with the unknown wished fixed
design gp,.

Remark: Generalization of one-step Targeted MLE of fixed designs.
If O,...,0, are actually ii.d. Py, 4, for some fixed CAR design go, then
gi = go and one would set gy = go so that w; = 1. Indeed, in this case the two
one-step targeted MLE’s presented above are identical to the one-step targeted
MLE as presented in van der Laan and Rubin (2006) for fixed designs.

Remark: Generalization to the use of any gradient instead of efficient
influence curve in the e-update. We can also define ¢, as solution of

Z (Q6,90, (€2), 9:)(O:), (21)
=1
A - (A | Xi)
9o i i
0=) D )y 90,) T 22
; (Qemgen (682) 99 ) Eh(Az ’ Xl) ( )
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where D(Q,g) is a gradient of the path-wise derivative of ¥ : M — R? at
P4 in the fixed design model M(g) = {Fyp, 4 : @1 € Q}. That is, if the
efficient influence curve D* is not available in closed form, then one could
decide to replace it by another influence curve/gradient which does exist in
closed form. An example of this kind of targeted estimator is the Inverse
Probability of Censoring Weighted Reduced Data Targeted MLE as presented
in a later section.

In this case, application of Theorem 8 yields, under the stated regularity
conditions, that the resulting estimator one-step targeted MLE 1), satisfies

IO (A X)
wn - 1/}0 o n ZD(QGO( 0),900)<OZ) gZ(Az | XZ)

i=1

+ 0p<1/\/ﬁ)

As a consequence, if g; — gp, as i — oo, then the asymptotic limit distribution
of \/n(¢, — 1) is now equivalent with the multivariate normal distribution of
an asymptotically linear estimator of 1y with influence curve D(Qy,(€o), go,)
under a fixed design Fg, g, . Although, replacing the efficient influence curve
by another influence curve negatively affects the efficiency of v, these kind
of estimators will be practically appealing in models in which the efficient
influence curve does not exist in closed form.

In this context in which the efficient influence curve is too complex, one
will also need to decide what kind of paths Qg 4(€) € Q through @y to use. A
path with score D(Q, g) at € = 0 will typically not be a valid submodel of Q
since D(Q, g) is not a score at Pg,: recall, that the efficient influence curve
is the only influence curve which can be approximated by linear combinations
of scores. We wish to select a path Qp4(€) through @y at e = 0, and which
increases the likelihood at a solution €, of (22) (or, if one uses the first equation,
then (21)). Natural extensions supported by the data might be available (e.g.,
adding a related covariate to the current regression model fit Qy, ), so that
€, (which is targeted to obtain an unbiased improved fit for ) will typically
result in an increased likelihood relative to € = 0. One could also define a
user supplied class of extensions and maximize the information bound for g
at € = 0 for each of these extensions, so that the resulting proposed extension
(identifies a good stretching strategy and) generalizes the efficient influence
curve based extension (maximizing over all allowed extensions) provided above.

Targeted log-likelihood loss function for selection. As in van der Laan
and Rubin (2006), we can view — log Q(¢o) as a new so called targeted log like-
lihood loss function for ) (compare with standard — log @) log likelihood loss),
indexed by the nuisance parameter € ,&X)Vhere Eg,D¥(Q(eo)) = 0 by definition
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of €9. The corresponding targeted log likelihood and cross-validated targeted
log-likelihood can now be used to select among different initial estimators Qg,
(i.e., working models) or to make other selections of fine tuning parameters.

Why not use a path indexed by adaptive design itself? The simplest
generalization of the targeted MLE for fixed designs would be to replace the
path Qg 4(€) describing the fluctuation of an initial Qg indexed by fixed design
g, by a path Qg (€) and let €y be solution of Y; Py, ¢, D*(Qoy.4:(€), 9:) = O.
However, this latter equation reduces now to Eg, D (Qg, 4 (€)) = 0 for the
corresponding full data gradient DY, which makes ¢, a function of the g;’s
and thereby random. This is the reason for using a path at ¢ = gy as in our
presentation of the one-step targeted MLE’s above: either use D(Qg.4,(€), g:)

or D(Qy,(€), 90)90/ gi-

13 An iterative targeted MLE.

As in the previous section, for a given ) € Q and g € G, consider a path

{Qy(e) : e} with Q,(0) = @ and

a logQ(e)] = D"(Q,9), (23)

de 0

where D*(Q, g) is the canonical gradient (i.e., efficient influence curve) of ¥ :
M — R at a fixed design Py, € M = {Pg,:Q € Q,g € G}. Let 0, be a
solution of a Martingale estimating equation 0 = Y=, D(0)(O;, Z;) = 0 based
on a working model {Qy : 6 € ©}, where we recall that such estimators are
discussed above, and presented in previous Section 8. The iterative targeted
MLE represents takes an initial estimator ()y, and maps it into an update.
The iterative Targeted MLE (update of )y, ): Consider a map-
ping/design function § — gy € G. To maximize stability of the weighting
in the targeted MLE presented below, one should try to select this mapping
so that the actual adaptive design g, is well approximated by gy, : i.e., if g,
equals a targeted adaptive design gy, , based on design function § — gy, then
we recommend this choice. Given this choice of § — gy, consider the MLE of
€ n
€)= arg max Z log Q,, g, (€)(Os)wy,
i=1

where w; = %, i =1,...,n. For notational convenience, let Q% = Qy, .

The MLE €. defines an update Q. = Cg?l(e,ll) of Q°. Note that QL = Qy, (¢l) is
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defined by (6, €.). We also note that under a standard regularity condition,
el solves its score equation and is thus a solution of the estimating equation
0=>3,D%0,,e)(O;, Z;) =0, where

d 14 90
d log Qeoge ( ) glo

DO(Q(), 6(1))
We now iterate this ML-step to define a sequence of updates Q1 = QF (ek+1),
starting with Q% = Qj,, where Q% (¢) = Q% (e) is the path Q,(¢) with Q = QF

ngon,
and g = gy, as defined above. Thus

k= argmaleoange (€)(ODw;, k=1,...,

=1

where w; = go,/g; as above. We iterate this till efL ~ 0, and the iterative
targeted MLE update of @, is defined as QF for this large enough k, and the
corresponding targeted MLE of ¢y is defined as 1, = ¥(QF).

In the following subsection we show that one can still view this iterative
targeted MLE update as a solution of a martingale estimating equation so
that our CLT-theorem 8 can be applied. In particular, under the appropriate
regularity conditions, it will satisfy the Martingale asymptotic linearity result:

ZD* >g;°+0p<1/¢ﬁ>,

1

where Q5! represents the target /limit of the k + 1-th step targeted MLE up-
date Q81 = QF(¢"*1). Statistical inference can now be based on this asymp-
totic linearity result. As a consequence, if g; = gy, , is a targeted design based
on design function 6 — gy, then 1, is asymptotically normally distributed
with covariance matrix equal to the covariance matrix of the fixed design ef-
ficient influence curve D*(QF(ef™), gg,) at QE(eb™) and gy, under sampling
from fixed design Pqo,g9,- Thus, by using the adaptive design, the iterative
targeted ML estimator is able to achieve the performance one would have had
with the unknown wished fixed design gy, .

13.1 Martingale Estimating Function for the Iterative
Targeted MLE:

We will now show that our Theorem 8 can indeed be applied to analyze this
iterative targeted MLE.

85
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The true value €} is given by

6(1) - 6;90 (QO) = arg mgin PQ()’g@o 1Og Q60 (E)

Thus, the joint parameter (6% ¢l) is a solution of a joint martingale esti-
mating equation defined by the martingale estimating function D'(6y,€}) =
(D(6o), D°(00, €))) for (Ao, €): Poy.g; D (6o, €d) = 0 for all i, and Y°; D (0, €1)(0;, Z;) =
0.

Similarly, since €*
its score equation

is a MLE, under a mild regularity condition it will solve

0= % Jo e Qb ()0

Thus, €* solves the estimating equation >; D*(,,€’, .. : L) = 0 in
where DF(-, )(OZ,Z) = Llog Q.(e)w;, - represents (6,,€", ..., e71) and we
index QF = Q, (e, ..., n) by avector 0% = (0,,,¢% ... €"). Thepmt estimate
0% = (0,,€,...,€") is a solution of a Martmgale estimating equation implied

e n

by a stacked Martingale estimating function

D*(0%) = D*(0,, €L, ..., ") = (D(0,), D (0,,€L), ..., DO, €l ... %)),
We have that DF is the martingale estimating function for 6% obtained by
stacking the estimating functions for €/, given 6, ¢l ... eJ71 j =0,... k —
1, on top of the estimating function for 6,, as above. To summarize, we
have >°; D¥(6%)(O;, Z;) = 0 and at the true values we have Py, ,, D"(0F) = 0,
completely analogue as above for k = 1.

In addition, since the log-likelihood increases at each step, under a mild
regularity condition (see also van der Laan and Rubin (2006)), we have ¢f — 0
as k — oo. By (23) and €& — 0 as k — oo, it is also a mild condition to assume
that for k large enough ek“ solves approximately the score equation at 0

> DN (@A(eh ™). 0,09 22 = on(1 /). (24

7

That is, this iterative algorithm will converge to a solution of }-;, D*(Q, gs, ) gs, /9; =
0 in Q as k converges to infinity. For this large enough k, we define 0F =
(O s - €r) and denote QF with Qpr.
We have 37 DF(Qg) = 0 and 3=, D*(Qpr (5™, g0,) 90, /9: = op(1/y/n).
In addition, we can define the true parameter values 65 and ¢i*' as above,
where 0f solves °; Pg, D (0F) = 0 and, given 6, 5™ solves ¥, D*(QQQ(EISH), 900)900/ 9i =

0. To summarize, we have Y, Dk((?’n“)(%é Z;) = 0,5 D*(Qgr (€511, 96, ) (Oi) 9o, (A |
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XZ)/gZ(AZ | XZ) =0, PQovgka(eg) =0, and PQO,giD*(Q6§(€]5+1)7gGo)geo/gi for

all 2. Thus, we can apply Theorem 8 to establish consistency and asymptotic

normality of ¢, = U(Qgr (k™)) at /n-rate as an estimator of @(Qag(egﬂ).
Under the assumption that gy, /g; < oo, we also have

0 = PQ(hgiD (Qeg(eg—‘rl)?g@o)gf(] = PQ(LgeoD (Qeg(€§+1)agt90)

— ED"(Qu(es™) =0.

Thus, if EyD(Q) = 0 implies ¥(Q) = vy, then it follows that v, is a consis-
tent and asymptotically normally distributed estimator of .

Remark I: First step Targeted MLE. Based on the results in van der
Laan and Rubin (2006) and simulations for the targeted MLE in fixed designs,
we suggest that most of the bias reduction of this iterative targeted MLE occurs
in the first step, and that the crucial equation (24) might already hold for the
first step targeted MLE, so that Theorem 8 is also applicable to this first step
targeted MLE.

Remark II: Generalization of k-th step Targeted MLE of fixed de-
signs. If Oy,...,0, are actually i.i.d. Py, 4, for some fixed CAR design g,
gi = go and one would set gy = go so that w; = 1, then the k-th step targeted
MLE is exactly the k-th step targeted MLE as presented in van der Laan and
Rubin (2006) for fixed designs. This proves that this iterative targeted MLE
generalizes the iterative targeted MLE for fixed designs in van der Laan and
Rubin (2006).

14 Central Limit Theorem for Targeted MLE.

The theorem below can be used to prove asymptotic normality for an estimator
U, = ¥(Qy, (€,)), given an estimator @y, of Qy according to a working model
Q", where the path Qy,(¢) through Qy, at ¢ = 0, and the target parameter
€o for €, are chosen so that W(Qy,(€0)) = . A possible choice for 6, is the
weighted MLE corresponding with the Martingale estimating function D(6) =
S(0)g*/g; for some fixed design g* € G, where S() = £ 1log Qy. Other choices
are obtained by letting D(Q, g) be the efficient influence curve at Py, of an
extended parameter © : @ — R% O(Qy) = arg maxyce Py, 4+ log Qy indexed
by a fixed design choice ¢*, and to set D(0)(O;, Z;) = D(Qy,9z)(0;), or
D(0)(O;, Z;) = D(Qa,9")(0;:)g*/gz,. We also showed how to construct such
87
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estimators based on an adaptively estimated g* (with gy, ) corresponding with
a stacked martingale estimating function: see Subsections 8.4 and 8.5. Above,
in Section 13 we also showed how 6 could play the role of an augmented
parameter 0% = (0, ¢!, ... €) solving a Martingale estimating function D*(6*)
corresponding with the k-th step iterative targeted MLE.

Theorem 8 Consider the adaptive design experiment generating (O1,...,0p) ~
Pooe. € {Pog, : Q € Q}, as defined in (3). Here g, = (g1,--.,9n),
g = gz, € G with probability 1, where Z; = Z;(Oy,...,0;_1) € Z C RF
1s a k-dimensional summary measure for some fived k, i = 1,...,n. Let ¥ :
M — R™ be path-wise differentiable at each Py, € M(g) = {Pg,: Q € Q}
for any g € G, with efficient influence curve/canonical gradient D*(Q, g).

A working model and initial estimator: Let Q% = {Qy : 0 € O C
R% c Q be a working model. Let 0, be a solution in 0 of a Martingale
estimating equation

n

> D(6,)(0;,Z;) =0 or op(1/y/n),

i=1

so that for a fived element 6y of ©

1
n

Poo.giD(0o) =0 fori=1,... n. (25)

Let 0 — g9 € G be a mapping from © into the set of fixed designs. [It is rec-
ommended to chose this function 6 — gy so that gs, _, equals or approzimately
equals the design g, asn — 00.]

A targeted bias reduction path, and estimator: Consider a set
E CR™ containing 0. For each 6 € O, let {Qpq(€) : € € £} C Q be a path so
that Qy4(0) = Qg € Q for all g € G. Although not necessary for the conclu-
sions of this theorem, we recommend it to also satisfy < log Qg’g<€>(0)‘ =

e=0
D*(Qg,9)(0). Given the function 6 — g, let €, be a solution of

n

> D*(Qo,.99, (€n), 6:)(Oi) = 0 or 0p(1/+/n).

=1

> D" (@i (0. 90) OV 2 — 0 o 01/

Comment: In the context that the efficient influence curve/canonical gradient
D*(Q, g) is too complex too calculate, then one can replace D*(Q,g) by any
gradient D(Q, g) instead, and the results below apply with D*(Q,g) replaced

by D(Q. 9). "
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Given 0y, let g € £ be a fized value satisfying
PQO,Q@'D*(QQO,Q% (EO)agi> = O, Z:], .., N,

Let D*(0, €)(Oy, Zi) = D*(Qo(€), 92,)(0i), or D*(0,€)(0s, Z;) = D*(Qo(€), go) 9o (Ai |
An Augmented Martingale Estimating function: For each (0,¢) €
O x &, we define the m + d dimensional estimating function

D(8,€)(0s, Z;) = (D(0)(O0;, Z;), D*(0, €)(O0;, Zy)).
By the above conditions, we have that (0,,€,) € © x & solves

0= 23 D(0n,)(0s, 2:) = 0,

=
and (0, €9) € © x £ solves
0 = Py, D(60, €0) for alli.
Assume
Bounded estimating function: max; supycg s || D;j(0,€) [Joc< 00.

Consistency: Assume || (0, €,) — (0o, €0) || converges to zero in probability
as n — oo.

By Theorem 5 it suffices to assume that 1) F = {(o0,2) — D(0,€)(o,z) —
Po,g.D(0,€) : § € ©,e € £} has a covering number N(§,F,| - |l«)
w.r.t. to supremum norm bounded by O(6~?) for a ¢ > 0, and 2) that,

2
1 n
E ( Z PQO,QiD(Hm 671)) — 0,
ni

as n — 00, implies || (0n, €,) — (0o, €0) || — 0 in probability, as n — oo.

Asymptotic stable design: Component wise

1 12
— Z SOR i | — Z Pgy.0,D — 0, in probability, as n — oo, (26)
n n

i=1 i=1
for the following choices of matriz functions D of (O;, Z;):
D = {D(Qo, 60)}2

d
D = — % _D(by.co).
%60760) ( )
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Comment: [f the design is a targeted design, g; = go, , e, ., then this
can be inferred from the asymptotic convergence of (0,,,¢€,) to (0o, €), as
n — oo.

Differentiability: Assume
Ly (D(‘gnven))(OHZl) _D(00750)(Oi72i))

n =1

=+ Y qeay D00, €0) (01, Zi) (0 €0) — (6o, €0)) + 0p(|| (0, €0) — (6o, €0) 1),

n

By the Kolmogorov LLN for martingale sums and the asymptotic stability
(26) of the design, we have

n

d
Z (0, GO)D(907€0)<Oz‘, Zi) = A, — 0 as, (27)

i=1

as n — oo, where A, = - E()dw = D(@g,eo)(O,, Z;).
Invertibility of A,: A.! exists, and limsup,, || A,' ||< oo.

Positive Definite Covariance Matrix: Let

S = B (13 Pous (D00 @)}

=1

Assume that for each vector A € R™™  we have liminf, .o AX(n)\ > 0,
or that ¥ = lim,_, %(n) exists and is a positive definite covariance
matriz.

Then
\/ﬁ((gn,ﬁn) - (60,60) \/_ZA 1D 90760)(0“2) —I—Op(l)

where Py, 5, D (0o, €0) = 0 for all i, and the sum on the right hand side is a
Martingale satisfying the conditions of the Martingale central limit theorem.
In particular,

Y(n) Y2 A, (VO €2) — (00, €0)) =4 N(0,1), asn — oo.

If ¥(n) — X for some positive definite matriz 3, and A, — Ao, then this
implies
V(O €n) — (00, €0)) =a N(0, Ag*SAT).
90
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We also have that 3(n) can be consistently estimated with

n 2

> D6, }

Asymptotic equivalence with optimal fixed design: If 1) D(6y, €0)(O;, Z;) =

D1(6o, €0, 92,)(O) for some mapping (0,¢,9) — D1(0,€,9), 2) 9z, = go,_, con-
verges to gg, for i — 0o so that A, — Ay = Pg, g, d(@jeo D(6y, €0, go,) and

S(n) = 1 3 {D(@n, .)(0s, Z;)

ni4

1
n

%i(n) — o = Pgy gy, D(00; €0, 99,)* as n — 00, then the normal limit distribu-
tion of /n((0p, €n) — (00, €0)) given N (0, Ay SoAo) equals the limit distribution
under i.1.d. sampling from Pg, g, .

Robustness w.r.t. 1y: Suppose, Pg, 4 D*(Qa,(€0), gi) = 0 implies ¥ (Qg,(€0))—
U(Qo) = 0, i = 1,...,n. Then, by the delta-method applied to f(0,¢e) =
U (Qg(€)), the above result implies that the /n(¥(Qy, (€,)) — VY (Qo)) converges
i distribution to a multivariate normal distribution with mean zero, and spec-
ified covariance matrix in terms of the gradient of f and X.

In particular, if g, = o, ., s a targeted design so that g, — gg,e and
A, X, converge to the corresponding (with g, .,) fixed limits Ao, X specified
above, then /n(V(Qa, (€,) — Vo) converges to a multivariate normal N(0,3),
where X is the covariance matriz of the efficient influence curve D*(Qg,(€0), Goy.e0)
under Pg, g, .. -

Remark. We also wish to present an alternative approach for analyzing
the targeted MLE, which also explains the last statement. For the sake of
illustration, let’s consider the case that —Fp, ,,D*(Q,9;) = ¥(Q) — ¢ (in
general, by the definition of pathwise differentiability, this holds up till a second
order term). Combining the latter identity with 1/nY; D*(Qy, (€4),gi) = 0
yields immediately

1 n
U(Qp,(€n)) — 1o = - > AD*(Qs,(€n), 9:)(O0i) — Pqy.0,D*(Qo, (), i) }-
i=1
If one can now show that

op(1/v/n) *Z{D* Qo (€n), 9:)(0s) — D*(Qgo(€0), 9:) }

- Z PQo,gi{D*(QGn (671)7 gi) - D*(Q90(60)7 gi)},

ni3

then one can conclude

V((Qs, (6n)) — % (@ (€0, 9:)(05) + 0p(L),
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where the right-hand side is a multivariate martingale converging to a multi-
variate normal distribution as n — oo. Although this approach immediately
conjectures the asymptotic limit distribution of W(Qy, (€,)), showing that the
empirical difference is op(1/4/n) is not any easier than our proof of the theo-
rem.

15 Statistical analysis of treatment effect in
targeted adaptive clinical trial, including
covariates.

We now generalize section 4 to the case that one also collects baseline covari-
ates on each subject, and the outcome (e.g., including primary and secondary
outcomes relevant for safety analysis) is allowed to be a vector.

Data and Parameter of Interest: Let Y (a) represent a treatment specific
outcome vector one would observe if the randomly sampled subject would be
assigned treatment or dose-level a € A ={0,1,...,k}, and let X = (W, (Y (a) :
a € A)) ~ Pxq represent the full data structure of interest consisting of the
treatment specific outcomes, and baseline covariates W. We will leave Pxq
unspecified. Let X;i,..., X, be n iid. draws of X. The scientific param-
eter is the causal effect of treatment on one particular outcome Y* defined
as Yo(a) = Ep(Y*(a) — Y*(0)) = Eo(Y*(a)) — Eo(Y*(0)), where Y*(a) is a
component of Y(a). Let V. C W € {1,..., K} be a discrete component of
W indicating sub-group membership for a finite collection of subgroups of
interest, and let

tho(a,v) = Eo(Y(a) = Y7(0) | V = v)

denote the causal effect of treatment a relative to treatment a = 0 for sub-
group V = v, which represents another set of scientific questions of interest
corresponding with sub-group analysis.

Adaptive Designs: Let A; be the treatment assignment for subject i,
i=1,...,n, and let the observed data on the n subjects be O; = (W;, A;,Y; =
Yi(4;)),i=1,...,n. Let g = (¢1,...,9,) be a CAR adaptive design:

gi(a]Xi,Ol,...,Oi_l):P(Ai:a|VVi,Ol,...,Oi_l),izl...,n.

The CAR-assumption on the design requires A; to be independent of the coun-
terfactual outcomes (Y;(a) : a € A), conditional on W;, and the data on the
previously recruited patients Oy, .. ., gé_l.
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Likelihood and Identifiability: Firstly, we note that the likelihood of
(O, ...,0,) factorizes as:

Py (01, On HQm ) Q20(Y | Ai, Wi) T[] 94(Ai | Wi, O(i — 1)),
=1

where the conditional density of Y;, given A; = a, W;, Qa0 (- | a, W;), equals the
conditional density of Y;(a), given W, and (1o denotes the marginal density
of W. In particular, it follows that for any CAR-adaptive design for which
liminf; o gi(a | W;)g:(0 | W;) > 0, we have that the marginal causal effect
¥o(a) is identified by the Qo-factor of the likelihood by the following relation:
for each i € {1,...,n}

vola) = Eo{Eo(Y;" | Ai = a, Wi) — Eo(Y;" [ A; = 0,W;)}.
In general, under this same condition,

Yo(a,v) = E{ Eo(Y;" | Ai = a,W;) — Eo(Y;" | Ay = 0, W) | Vi = v}

Maximum Likelihood Estimation: Consider a model ()94 for the distribu-
tion of Y'(a), given W, and the corresponding maximum likelihood estimator

0,,:
0, = argmaleongg (Y; | As, W5).
i=1

We will leave the marginal distribution of W unspecified, so that this is es-
timated with the empirical probability distribution of Wy, ... W,. We will
assume a separate model for each v for the conditional distribution of Y (a),
given W with V' = v, so that § = (6(v) : v), and the maximum likelihood
estimator of 6y(v) is

) 2= argmngZI(V;- =v)logQap(Y; | Ai, Vi = v, W,).
i=1

For example, for each v value, (2,9(,) might be a multivariate normal regression
model with parameters 6(v) for the vector outcome Y, conditional on A, W
with V' = v, so that the maximum likelihood estimator will be a standard
multivariate regression estimator.

Targeted adaptive designs for efficient estimation of subgroup spe-

cific causal effects: A variety of adaptive designs are of interest in this set-
ting which includes covariates. In ordggto motivate a proposal we will present
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here, we first note the following. Let ¢o(j) = Eo(Y*(j) — Y*(0)),j=1,...,d
denote the marginal causal effect of treatment j relative to the control 0. The
efficient influence curve of 9y at Py, 4, g € G, under i.i.d. sampling is given by
(see e.g., van der Laan and Robins (2003), van der Laan (2006a)):

I(A=j) I(A= ))
9 [ W) (0|W)
+E90(Y‘A:jvw)_E90<Y|A 0, )

S (00rg) = (¥ — En(Y | A1) (

The variance of S;(6p, g) under P, 4 is given by:

o*(0)(J | W) | o*(60)(0 | W)
9 | W) g0 fw) -

up till a term not depending on g. As in Section 2, it follows that the optimal
fixed design among all conditional distributions of A, given V', minimizing the
variance of the efficient influence curve S;(6y, g) is given by:

| A0 | V)
901V = G0 TV + 0@ V)

96, (0| V) = 1—go,(5|V), (29)

where 02(00)(j | V) = Eo(c?(00)(j | W) | V) is the conditional expectation,
given V', of the conditional variance of Y, given A = j, W. This defines an
optimal targeted adaptive design for estimation of ¢y(j) only.

This motivates us to consider the general design function which allows
treatment A; to be informed by the subgroup indicator V; and the maximum
likelihood estimator of 8y based on the previously ¢ — 1 recruited subjects:

*(60) (0 | v))
g(a) 9(0) ’

(28)

o [02(
Gig, (- | V) = arg mm Zwl (6o, v)

.....

where

o*(00)(a | v) = Eg[VARg,(Y* | a =a, W) |V =v].
Writing g(0 | v) =1 — Z?zl g(j | v), and setting the derivatives w.r.t. g(j | v),
j=1,...,k, equal to zero provides us with the following closed form expression
for g; g,

(60)(0 | v)

(00)(0 | v) + 5y wi(fo, v)(a)o (o) (a | v)
Oo)(a | v
( 0)( | )9190<0 ‘ ’U).

o) (0] v)

9i00(0 [ 0) =

goo(a [ v) = wi(bo,v)(a)
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In order to provide some interpretation of this design function, consider
the case that treatment is binary and that the weights are set equal to 1. If
A € {0,1} is binary, and O = (W, A, Y™), then, for each subgroup V = v, the
optimal fixed design, among fixed designs depending on W through V' only,
for estimation of the marginal treatment effect E(Y*(1) — Y*(0) | V = v) is

given by gg,(1 | v) = o (‘{)'(3;]3}3%3))(1‘”), which agrees with the above formula

go,- The corresponding adaptive design g; = gy,_,, based on an estimator 6,1,
will thus be asymptotically optimal for the purpose of simultaneous efficient

estimation of all subgroup specific treatment effects (1,v), v =1,..., K.
The corresponding adaptive design is thus defined as
O'i_l(o | ’U)
9:(0[v) = k
0i-1(0 [ v) + 34y wi(v)(a)oia(a | v)
0'1;1((1, | U)
(alv) = w(w)(a)——-2%g(0]v),

aalv) = w)@I=Ea0]v)

where o,_1(a | v) is an estimator of og(a | v) based on Oy,...,0;_1. For

example, if one assumes that the variance o(a, W) does only depend on V/,
then a natural estimator of 02(a,v) is the standard sample variance for the
subgroup indexed by v:
i1 L(Vi = v, 4; = a)(Yi — ma(a,v))°

s [(Vi =0, Ai = a) ’

ai(a, v) =

Yo I(Vi=v,Ai=a)Y;
Z?:l I(Vi=v,A;=a) °

Choosing the weights: The weights w;(v)(a) could be a function of
¥;i—1(a,v) and corresponding standard error estimates. In addition, these
weights could be chosen to indicate safety issues with treatment a for sub-
group V = wv, based on other asymptotically stable summary measures of
O(i — 1). Such an example of interest is to make the weights w;(v)(a) a func-
tion of regression estimators of other (than Y*) adverse clinical outcomes Y;
(7 > 1) on treatment and covariates, stratified by V' = v. In particular, if the
history O(i — 1) suggests that treatment a is not safe for subgroup v, then
this might result in setting w;(a,v) = 0 and thereby stopping the assignment

of treatment a for subgroup v for future subjects: g;(a | v) = 0.

where m,,(a,v) =

15.1 MLE for correctly specified model.

Let’s now discuss the MLE in more detail. Consider a model assuming Ey(Y (a) |

V=vu,W)=my(a, W | Bo(v)) for sonb%parametrization my (- | B), which thus
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also implies the same model for E(Y; | A; = a,V; = v,W;), i = 1,...,n.
For example, if Y is univariate and continuous, then we assume that this
model specifies that Y;, given A; = a,V; = v, W;, is normally distributed with
mean m(a,v, W; | Bo(v)) and variance o2(a, v | y(v)) for some parametrization
v — o*(a,v | y(v)). If Y univariate and binary, then the model m(a, v, W; | 3)
already specifies the conditional distribution of Y;, given A; = a,V; = v, W;.
If Y is univariate one typically either assumes a linear regression model or
a linear logistic regression model: i.e., m(a,v,W | B(v)) = B(v)(a, W) or
m(a, W | B(v)) = 1/(1 + exp(—5(v)(a,w)). Let {Q2 : 0} denote this model
for the conditional distribution of Y, given A;, V;, W;. Note that, if Y is uni-
variate, then either 6 = (((v),~(v) : v) (linear) or § = (B(v);v) (logistic).

We also wish to note that, if Y is multivariate, one could still only assume
a model for the univariate Y*, and work with the log-likelihood of the reduced
data (W, A;, Y;"), since our theorems for consistency and asymptotic normal-
ity will still apply to the MLE’s for the reduced data or equivalently to the
solutions of the corresponding Martingale score/estimating equations. These
estimating equations derived from the log-likelihood of the reduced data will
still be Martingale estimating equations (assuming the models are correctly
specified), which ignore the information on the other outcomes, and thereby
will be inefficient (but possibly more robust due to less modelling). These
Martingale estimating equations result in consistent and asymptotically linear
estimators, by application of our theorems.

The maximum likelihood estimator of 6 according to this model is com-
puted as in the standard i.i.d. case. For example, for the logistic regression
model for a univariate outcome Y*, the maximum likelihood estimator of 3 is
given by

Br(v) = argmgxznjl(% =) log {m(Ai,v,Wi B (1 = m( Ay, v, W, | ﬂ))l—yi*}'
=1

Given the maximum likelihood estimator ~, of 7y, the maximum likelihood
estimator of (3, for the linear regression model is the weighted least squares
estimator defined as

Bn(v) = arg mﬁini:[(Vi =) L

———————— (V" — m(Ai, v, Wi | B))*.
F_1 Uz(Aiav ‘ ”Yn)( ( ’ )

A particular estimator of 02(a,v) is the standard sample variance o2 (a,v) for
the subgroup indexed by v.

The MLE of parameter of interest: Given the MLE 6, the corre-
sponding estimator of ¥g(a, v) is thus given by:

Un(a,v) = En[Egn(Ygé A=a, W) |V =1],
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where E,(- | V = v) denotes the conditional expectation over W, given V = v
w.r.t. to the empirical probability distribution of W7y, ..., W,.

If the model Q = {Qy : 0} for Qy is correctly specified, then application of
our Theorems 5 and 7 for solutions of Martingale estimating equations (e.g.,
MLE) provides us with asymptotic consistency and asymptotic normality of
tn(a,v), under the assumption that Y is uniformly bounded, lim inf; ., g;(a |
v)g;(0 | v) > 0 (in other words, one needs to assume that the adaptive design
keeps assigning subjects to treatment arm a and 0 in subgroup v), and some
standard regularity /identifiability conditions on the regression model m as one
would need in the i.i.d case.

15.2 The targeted MLE for a semi-parametric model.

We will now show that we can also construct a targeted maximum likelihood
estimator 1, (a,v) which is still consistent for 1)y(a,v) and asymptotically nor-
mally distributed in the nonparametric model Q for @)y, even if the working
model Q% for @)y is misspecified. For this we apply our Theorem 8 for the
targeted MLE as presented in Section 12 in general. The principle of targeted
maximum likelihood estimation is to map an initial estimator (g, (repre-
senting the initial fit of the )-factor of the likelihood representing both the
marginal distribution of W and the conditional distribution of Y, given A, W)
of a QQy,, indexed by a parameter y of (), into an asymptotically unbiased
estimator of the parameter 1y(a,v) in the actual (e.g.) nonparametric model
Q for Q). Following the iterative targeted MLE as presented in Section 13,
this can be done by maximizing a weighted log-likelihood over a fluctuation
through this initial Q° = Qy, with parameter e which has score at ¢ = 0 equal
to the (double robust!) efficient influence curve of ¢y at fixed design Pgo g, -
This type of targeted maximum likelihood estimation methodology was de-
veloped for i.i.d data structures in (van der Laan and Rubin (2006)) and it
is extended to adaptive designs in Sections 12 and 13. We refer to this new
update Q% (e,) of an initial fit Q° as the targeted maximum likelihood esti-
mator or update, and by our results, the corresponding substitution estimator
¥ (a,v) is now consistent and asymptotically linear in the large nonparametric
model Q under appropriate regularity conditions, even if the original working
model Q¥ = {Qy : 0 € O} is misspecified. The strategy presented here will
compute the targeted maximum likelihood estimator for 1g(a,v) separately
for each choice (a,v), instead of targeting the maximum likelihood estimator
for the vector parameter ¢y with one update, though both strategies result
in the same asymptotic robustness against miss-specification of the working
model, and asymptotic consistency an9d7 CLT results.
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The true model Q for )y is now the nonparametric model. Firstly, we
note that, in the nonparametric model the efficient influence curve S’ (Q,g)
of 1y(a,v) under i.i.d. sampling Py ,(= Qg) (where the Fx-part of likelihood
is denoted with @), with g € G; C G being a fixed design only depending on
W through V| is given by

5:(Q.9)(0) = f<w=v><m-*—@2<Ai,wi>>{](’4’:a)‘](AFO)}

glalv)  g(0]v)
—i—I(V;- = ’U) {QQ(CL, I/Vz> - QZ(Oa Wz) - ¢(Q)(a> U)} )

divided by the constant Q1(v) = Pp(V = v). Here @ includes both the
marginal distribution )1 of W as well as the conditional distribution of Y™,
given A, W, while Qs(a, W) denotes the conditional mean of Y* given A, W,
under @ (and Q(v) = Po(V = v)). In addition, @)y denotes the true Fy-factor
of the density Py, 4, of O;, given O(i—1). In particular, ¥y(a,v) = ¥(Qo)(a,v).
We denote the two components of S7 as presented in the two lines with S
and S5,,, respectively.

The important property of this efficient influence curve, our robustness
result for the targeted MLE is based upon, is that for all Q)

1 v

© 3 Paus Si@.0) = G (W(Qu)a.0) — ¥(@)(a.v)).
In particular, if @) correctly specifies the marginal distribution of V' (i.e, Q(v) =
Qo(v)), then the right-hand side equals ¥y(a,v) — ¥(Q)(a,v).

To be specific, let’s consider the case that Y* is binary, and let (a,v) be
given. The targeted MLE will be formulated separately for each combination
(a,v) of treatment arm a and subgroup v. Consider the following v-specific lo-
gistic regression model for P(Y* =1 | A, W,V = v) with additional coefficient
€1.

*
lav

1
1 +exp (_6(141"%) — {I(Aiza) _ I(A=0) })7

go(alv) 96(0[v)

Qap(er) (Y =1 A, Wi, Vi = v) =

where the design function gy is chosen so that gy, , equals the actual adaptive
design g, or approximates this adaptive design g, as n — oo, and [G(A;, W;)
denotes a particular linear combination of variables extracted from (A;, W)
indexed by regression vector (.

Let 3, be an weighted MLE corresponding with this model {Q23(0) : 3}
for P(Y* =1 | A, W,V = v), which corresponds with setting ¢; = 0, where
the weights are

o 9*(142‘ ‘ Wz) 1
RN )

wy; = ———= =
9i(Ai | g
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for a user supplied fixed design ¢g* (where in this case W; can be replaced by V;).
This inverse weighting makes sure that, if the working model is misspecified,
the asymptotic target of (3, corresponds with a parameter 3, of )y indexed
by a known ¢*, while without the weights the MLE targets a parameter of
Qo indexed by a random g, for which the theory is unclear (see Section 11).
In particular, the weighting guarantees that the estimator solves a martingale
estimating equation so that our theory can be applied. In Section 11 we also
provide a method allowing sequential data adaptive estimation of g* with gs,
and show that our theory also applies to this method. It remains to be seen if
this fixed ¢g* weighting or sequential data adaptive weighting is also important
in practice. In particular, we suggest that using ¢* = g,, or ¢* = g, might still
result in appropriate estimators and statistical inference.

Let Q20, = Qa0,(0) be the fit of P(Y* =1 | AW,V = v) correspond-
ing with this estimator (3, (and setting ¢; = 0). Here we suppressed the
dependence on v of this model, the parameters, and the estimators of these
parameters. We note that the score of ¢; at ¢, = 0 at the maximum likeli-
hood estimator f3,, i.e. ﬁlog Qo, (1) (V" | A;, W;) at €1 = 0, equals the first
component S3,, (@2, , 9o, ) of the efficient influence curve

. I(Ai=a) I(A;=0)

Slav<Q29n7 gen) (Y; Q29n (A“ VV%))[G/l U) { 0. (CL | 'U) g@n(o ‘ U) } :

Let the marginal distribution of W be estimated with the empirical distri-
bution. By also augmenting this MLE for the marginal distribution of W with
a parameter e, with score I(V; = v) {Qa, (a, W;) — Q20, (0, W;) — W(Qy, )(a,v)}
at e = 0, we now obtain an extension @y, (¢) of the original fit Qy, of Qo with
parameter € = (e, €2) so that the score of the likelihood of the O;-factor at
e = 0 equals 57,(Qo,,90,)(0:1) = 57,,(Qo,, 96,)(0s) + 534,(Q0,)(0:), where
Qp, = Qo, (0) includes the original fits of both the marginal distribution of W
as well as the conditional distribution of Y*, given A, W.

The one-step targeted MLE corresponds now with either setting €, be so
that for both components

n

Z a0(Qo, (€n), 9:)(05), j =1,2. (30)
=1
or setting €, so that
_y 90, (Ai | Vi) .
q - 22::1 ]av(Qen(en) ggn)(O) (A | V) y J = 1,2. (31)

If there are multiple solutions, then one can use the log-likelihood of @y, (€) as
criteria to select the solution with the glghest likelihood.
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If no solution exists? If no solution ¢, of the equation exists, then we
first determine a choice €}, which increases the log-likelihood relative to e = 0
(i.e. we increase the likelihood relative to Qy, ), update Q = Qy, (€!), create
the path Q! (¢) through Q} as above, and find the solution of one of the above
equations (30) or (31) with Q, (¢) replaced by Q}(€), and, if still no solution
can be found, then iterate this process till a solution can be found or till
convergence. Below, we proceed as if a solution €, exists at the first try.

Since the MLE for the marginal distribution of W equals the empirical dis-
tribution of Wy, ..., W, it follows that ez, = 0 gives 0 = 1/n>"; S5, (Qg, (€n))
for each choice of €1,,: i.e., the empirical distribution of W is not updated in
this targeted MLE step. If we use (31), we have that €, is chosen so that
0 =32 5700(@o, (€n), go, )wi = 0 with w; = w;(0,) = go, (Ai | Vi)/g:(Ai | Vi), or
equivalently

_\n ) - I(Ai=a)  I(A;=0)
0=>34 wil(Vi =v) {gen(ah}) genwm}
X (Y* —

1
¢ exp(—LBn(A;,Wi)—€1nRi(aw)) ) 2

where

Ri(a,v) = {I(AZ- =a) B I(A; = O)}
go.(alv)  go,(0]v)
(Similarly, for the case that €, is a solution of (30).) We note that the weighted
MLE over ¢; of the log likelihood for the model {Qag, (€1) : €1} at fixed 3, using
weights w;, i = 1,...,n, solves this same score equation. This means that for
this choice of targeted MLE, €, is simply the MLE over ¢; defined as

€1, = argmax Yy w; log Qas, (e1)(Y;" | Ai, Wi). (32)

This shows that we can compute €;,, with standard logistic linear regression
software by adding this additional covariate R;(a,v) to a logistic regression fit
Qa9, of P(Y*|A, W,V = v) and using weights w;.

Statistical Inference: In order to formally understand the consistency
and asymptotic linearity and normality of the targeted maximum likelihood
estimator W(Qg, (€,))(a,v) of ¢y(a,v), based on substitution of Qp, 4, (€), We
will apply our general Theorem 8 for the analysis of the targeted MLE. For
that purpose, we first define the stacked estimating equation:

D(env En)(0i7 Zl) = (D<‘9H)(Olv Zi)v Srav(QGn(En)a gZi)7 S;a’v(Qen (671)))7

or

D(0n, €n)(0i, Zi) = (D(0n)(0i, Zi), Slikav(Qan(ﬁn), 90,)Wi (), S50, (Q,, (€0))),
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where D(0) is the Martingale estimating function 6, is based upon, iden-
tifying the asymptotic target 6y of 6,,. Consider the case that 0, is the
weighted MLE defined above, then D(0)(0;, Zi) = & log Qp% j;g; ; By
definition of 6, and ¢, we have that %ZiD(Qn,en)(Oz,Z) = 0. We have
6y = arg maxy Py, 4+ log Qp so that indeed Py, 5, D(6y) = 0 for all i as required
for a Martingale estimating function: that is, #y denotes the limit of the MLE
0, under the possibly misspecified working model Q% = {Qy : 8} for the true
Qo (i-e., marginal distribution of W and conditional distribution of Y, given
A, W). Let €y = (€10,0) be the limit of €,: that is, it is the solution of

0= PQoygiS;av<Q90 (60)791') = ¢0 - W(QQO(E())), j=12.

In particular, we have 0 = 1/nY"; Pg, 45740 (@, (€10), g;) and

0=1/n; Pgy.g:Stan(Qa,(€10), 9o, ) ga,/9i- We are now in the situation to apply
the consistency Theorem 5, and the central limit Theorem 7, or apply Theorem
8 (which is in essence not much more than an application of Theorem 7) for
the solution of the stacked estimating equation Y-; D(0,,¢€,)(0;, Z;) = 0 based
on the Martingale property Py, 4, D (6o, €r) = 0 for all 1.

These theorems establish consistency of (6, €,) as an estimator of (6, €),
and establish asymptotic linearity and normality of /n((6,, €,) — (6o, €0)), un-
der appropriate regularity conditions similar as required for the analysis of the
MLE 0,, w.r.t to 6y based on the estimating equation 0 = Y=, D(0,)(0;, Z;). In
particular, by the d-method this implies that /n(V(Q, (€,))(a, v)—¥(Qg, (€0)(a, v))
is asymptotically linear and converges weakly to a normal distribution. Now,
we use that U(Qg,(€0))(a,v) = ¢o(a,v) (!) dueto 1) 0 = Py, 4 5%, (Qo,(€0), %),
and 2) Pg, g,5:,(Q, g:) = Yo(a,v) — ¥(Q)(a,v) as noted above. As a conse-
quence of Theorem 8, we have the following asymptotic linearity result for the
targeted MLE W(Qy, (€,))(a,v) of ¥y(a,v):

¥(Qo,(€n))(a,v) = o(a, v) ~fZ o(Qao(€0); i) = FQ0.9:9(Qoo(€0), 92)

or, if €, is based on (31), then S, (Qg, (€0), ;) is replaced by S, (Qa, (€0), ga, ) w(bo).
The combination of these (a,v)-specific asymptotic linearity results across all
(@, v)-combinations provides us also with the asymptotic linearity of the esti-
mator U(Qy, (e,)) as a vector estimator of ¢y = (y(a,v) : a,v):

1

¥(Qo, (e)) i (Qy(€0), 900105 (60) — Pogy.00S™ (Qay (e0) 9oy (o),

3

where S* now denotes a vector function (S}, : a,v), and similarly for ¢, based
on equation (30). Since, for each (%1{), > i Poy.gi Sy (Qo,(€0),9;) = 0, this
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teaches us that, regarding statistical inference, we can consistently estimate
the covariance matrix of the asymptotic multivariate normal distribution of
the targeted MLE ¢, = (¥(Qy, (€,))(a, v) : a,v) with

nZS* Qo (€n): 98,) 55T (Qo,(€n), 9o, Jwi(0)°,
=1

or, if €, is based on (30)

:LZS* Qg En gz)S* (Q@n(en)agi)7
i=1

We note that this estimate is analogue of the estimate one would obtain in the
fixed design case in which case g; does not depend on a summary measure Z;
of O(i — 1), but is treated as a fixed ( a priori set) design.

So, statistical confidence intervals for g = (¢o(a,v) : a,v) based on the
targeted MLE v, = (¢,(a,v) : a,v) can be based on the multivariate normal
distribution:

wn ~ N(¢Oa En)

\/ Zn((a,v),(a,v))

For example, 1, (a,v) £ Z1_q/2 is an asymptotic 1 — « confidence

interval for y(a,v), where %, ((a,v), (a,v)) denotes the diagonal element of
the covariance matrix ¥,, corresponding with the component (a,v) of v,.

15.3 Formal theorem for consistency and asymptotic
normality of causal effect sub-group specific tar-
geted ML estimates in targeted adaptive clinical
trial with covariates.

The previous subsection corresponds with the following formal theorem.

Theorem 9 Let Y (a) represent a treatment specific outcome vector one would
observe if the randomly sampled subject would be assigned treatment or dose-
level a € A = {0,1,...,k}, and let X = (W,(Y(a) : a € A)) ~ Pxo
represent the full data structure of interest consisting of the treatment spe-
cific outcomes, and baseline covariates W. Qur model leaves Pxqo unspeci-
fied. Let Xy,..., X, ben i.i.d. draws of X. The scientific parameter is the
causal effect of treatment on one particular outcome Y™* defined as 1po(a) =
Eo(Y*(a) — Y*(0)) = Eo(Y*(a)) — Eo(Y*(0)), where Y*(a) is a component
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of Y(a). Let V.C W € {1,..., K} be a discrete component of W indicating
sub-group membership for a finite collection of subgroups of interest, and let

Po(a,v) = Eg(Y*(a) = Y*(0) [ V = v)

denote this causal effect of treatment a relative to treatment a = 0 for subgroup
V=w.

Let A; be the treatment assignment for subject i, 1 = 1,...,n, and let the
observed data on the n subjects be O; = (W;, Ay, Y =Yi(Ay)), i=1,...,n. Let
g=(91,---,9n) be an adaptive design satisfying CAR:

gi(a|XZ»,01,...,OZ-_1):P(AZ»=CL|W/i,Ol,...,Oi_l),izl...,n.

The CAR-assumption on the design requires A; to be independent of the coun-
terfactual outcomes (Y;(a) : a € A), conditional on W;, and the data on the
previously recruited patients Oq, ..., 0;_1.

Maximum Likelihood Estimation: Consider a working model {Qsy : 0}
for the true distribution Qa9 of Y (a), given W, or, equivalently, the conditional
distribution Qs of Y, given A and W. We will assume a separate model for
each v for the conditional distribution of Y (a), given W with V = v, so that
0 = (0(v) : v), and the weighted maximum likelihood estimator of Oy(v) is

0p(v) = argmngZI(Vi = v)log Q200 (Yi | Ai, Vi = v, Wi)wy,

i=1

where w; = g*(A; | Wi)/g:(Ai | W) for a user supplied g*. We will leave the
marginal distribution of W unspecified, and it is estimated with the empirical
probability distribution of Wi, ..., W,. For example, for each v value, Qo)
might be a multivariate normal regression model with parameters 6(v) for the
vector outcome Y, conditional on A, W with V = v, so that the mazimum
likelthood estimator will be a standard multivariate regression estimator.
Component Specific Maximum Likelihood Estimation: Alterna-
tively, for each component Y; of Y, we consider a working model {Qjo, : 0;}
for the true distribution Qu; of Yj(a), given W, or, equivalently, the condi-
teonal distribution Qa0 of Y;, given A and W. For each v, we will assume a
separate model for the conditional distribution of Y;(a), given W with V = v,

so that 6; = (0;(v) : v), and the weighted maximum likelihood estimator of
b0(v) s

B PYFEChYg max § I(V; = v)log Qavje, (Yii | Ai, Vi = v, Wi)w;,
Joi=1
103
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where the weights w; are defined as w; = g*(A; | Wi)/g:(A; | Wy), i =1,...,n,
and g* is a user supplied fized design. We will leave the marginal dzstmbutzon
of W unspecified, so that this is estimated with the empirical probability distri-
bution of Wy, ..., W,,. For example, for each j and v value, if Y; is continuous,
Q2vj0;(v) 5 @ univariate normal regression model with parameters 0;(v), and if
Y is binary, Qavje;v) 15 a logistic regression model with parameters 60; (v). Let
Q;ve*(v) denote the a regression model for the conditional distribution of Y*,
giwen A, W and V = v.

In both cases, we define 6 as the finite dimensional vector containing all
these parameters as estimated with the weighted mazximum likelihood estima-
tor(s) 0, using weights w; = g*/g;. Let D(0)(O;, Z;) be the stacked estimat-
ing function so that Y-, D(0,)(O0;, Z;) = 0, and let 0y be its target satisfying
Poy.:D(00) =0 for all i.

To be specific, let Y* be binary and

QZ@( )( =1 |A17W17V; )

o+ exp (=Ala, W) — e {5075 — 65 )
Let 3, be the weighted MLE corresponding with this model {Q25(0) : B} for
P(Y* =1] AW,V = v) which corresponds with setting ¢ = 0. Let Qap, =
(25, (0) be the fit of P(Y* = 1| A, W,V = v) corresponding with this estimator
B (and setting e = 0). For notational convenience, here we suppressed the
dependence on v of this model, the parameters, and the estimators of these
parameters.
Given 0, let €, be the solution of

0 - Setin AT M) 0 - s o)

Zsl(w QQﬁn Gn) 96, )wu

where

Ri(a,v) = {W‘z:a) _ I(AZ:O)}

go.(a|v)  go,(0]v)
and w; = go, (Ai | Xi)/9:(A;i | X;). We have that €, is simply the weighted
MLE over € defined as

en = argmax Y w;l (Vi = v) log Qap, (€)(V;" | As, Wy, V; = v).

We define the stacked estimating equation:

D(Qn,en)(Ol,Z ?04 S* QO En) 96, )ge /gz)
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where S} = (ST, : a,v) and €, = (€,(a,v) : a,v) denotes the stacked estimator

whose components €,(a,v) are defined above for each a,v. By definition, we
have that %EiD(Hn, €n)(0i, Z;) = 0. Let 6y be so that Py, 4, D(6y) = 0: that
is, Oy denotes a parameter of Qo (indexed by known g* and it is the limit of
0., under the possibly misspecified models {Quoqw) = 0} for the true Qo (i.e.,
marginal distribution of W and conditional distribution of Y, given A, W ).
Let ¢ be the solution of

0= PQO,gz‘Sfav(Q%(eO)v 990)990/gi = 'QZ)O - ‘I’(Qeo (60))-

In particular, we have 0 = 1/nY"; Po,.g:STae(Qoo (€0), 96 ) 900/ 9i-
Assume the following reqularity conditions:

Bounded estimating function: Let © and & be bounded sets and
max; SUpgeg ce || Dj(0,€) o< M < 00. It is assumed that (0, ¢€,) €
© x & with probability 1, and (0o, €) € © X E.

Consistency: Assume || (0,,€,) — (0o, €0) || converges to zero in probability
as n — oo.

A sufficient condition for this consistency is that

2
1 n
E ( Z PQ0791:D(9717 671)) - 07
ni3

as n — o0, implies || (O, ex) — (60, €0) || 0 in probability, as n — oo.
Asymptotic stable design: Component wise
1 & 1 & . .
—> PoygD— E=)_Pg, 4D — 0, in probability, as n — oo, (33)
iz iz
for the following choices of matriz functions of (O;, Z;):

D = D(Qo, 60)2

d
D = D .
d(90,eo) (90,60)

If the design is a targeted design, g; = o, e,, then this can be immediately
inferred from the asymptotic consistency of (0, €,) to (6o, €0) forn — oo.
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Differentiability: Assume
Ly (D( m En))(Ow Zi ) D(QO; 50)(Oi> Zz))

n =1

=+ Y qeay D00, €0) (01, Zi) (0 €0) — (6o, €0)) + 0p (|| (6, €0) — (6o, o) 1),

where by the Kolmogorov LLN and (33)

n

d
D(6. i Zi) — A —
Zd@o,GQ) (0760)<Ou z) n 0

i=1

as n — 00 a.s, where A, = £ 31, EmD(GO,eo)(Oi, Z).
Invertibility of A,: A.! exists, and limsup,, | A,' ||< co.

Positive Definite Covariance Matrix: Let

500 = B (3 Pavas (D600}

=1

Assume that for each vector A € R™™  we have liminf,,_., AX(n)\ > 0,
or that ¥ = lim, .., 3(n) ezists and is a positive definite covariance
matrix.

If g — g9, € G as @ — oo, then this limit would be given by ¥ =
PQ0,990D<907 €0, 990)27 where D(ea €, gZz)<OZ) = D(97 6)(Oi7 ZZ) so that D<907 €o, 990>
is a function of O; only obtained by replacing g; in D(0y, €) by go,-

Then
\/ﬁ((@men)—(eo,q)) \/—ZA l{D ‘90760)<0172> PngiD(QO?GO)}—'_OP(l)v

where the sum on the right hand side is a Martingale satisfying the conditions
of the Martingale central limit theorem. In particular,

Y(n) Y2 A, (V0. €0) — (B0, €0)) =4 N(0,1), asn — oo.

If ¥(n) — X for some positive definite matriz 3, and A, — Aoy, as n — o0,
then this implies

(0, 62) — (B, €0)) =a N(0, 59 = A7ISATIT).
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If g; — g, so that

X o= PngeoD(QO: €0, 990)2 (34)
d
Ay = P ——D(0 35
0 Q0,90 d(eo, 60) ( 05 6079) o ) ( )
0

then g = Ay S Ay* equals the limit covariance matriz under i.i.d. sampling
O1,...,0y of fiwzed design distribution Pg,q, . X(n) can be consistently esti-
mated with

n

— Z {D(@n, )04, Z;)

1 1
ni4

n 2
E(n) = ﬁZD TL7€TL OZ,Z)} .
=1

Robustness w.r.t. vg: Since, Pg,,5"(Q,9) = Y(Q) — V(Qo) for all
g € G, it follows that ¥(Qg,(€0)) = Y(Qo), so that the above result implies
that

9o, (Ai | Vi)

\/ﬁ(\D(an(en)) (QO \/—ZS* Qeo g90(60) 990)(0) (A |V)

+op(1/v/n),

so that it converges, by the Martingale Central Limit Theorem, in distribution
to a multivariate normal distribution with mean zero and specified covariance
matriz. In particular, if g, — go,, 2(n) — X and A, — Ay with limits given
by (34) and (35), then v/n(¥(Qs, (€,) —1bo) converges to a multivariate normal
N(0,%0), where X = Py g5, 15" (Qa,(€0) g8,) }* is the covariance matriz of the
fized design efficient influence curve S*(Qg,(€0), ga,) under Pgq g, -

16 A targeted adaptive design for finding the
dose response curve and optimal dose

We cite from the Critical Path Opportunities list of the FDA: ”"Most can-
cer trials identify and test the maximum tolerated dose, to maximize efficacy.
Such trials cannot answer key questions about dose/response relationships:
Do blood levels of drug relate to outcomes? At what dose does the response
plateau?”. In this section we describe a targeted adaptive design allowing effi-
cient estimation of the dose response curve and, in particular, the optimal dose.

Dose response curve: Let Y (a) represent a treatment specific outcome one

would observe if the randomly sampled subject would be assigned a dose-level
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a€ A and let X = (W,(Y(a) : a € A)) ~ Pxg represent the full data struc-
ture of interest on the randomly sampled subject consisting of the treatment
specific outcomes, and baseline covariates WW. Let A denote the set of dose
levels, which could be an ordered discrete set of dose levels, or an interval.
We will leave the full data distribution Pyo unspecified. Let Xi,..., X, be n
i.i.d. draws of X. A scientific parameter of interest is the causal dose response
curve defined as 1p(a) = EyY (a). In addition, we are also concerned with the
V-adjusted causal response curve for a V' C W defined as

Yo(a,v) = Eo(Y(a) | V =v),

where V' represents a baseline characteristic which might potentially strongly
affect the dose response curve, and, in particular, its optimal dose. Since the
dose represents an ordered and many valued variable, we consider a working
model m(a, v | 3) for ¢y(a,v), and define the target parameter as

o= argmin Eoy | (mla,v | 8) = vo(a,0)*h(a. v)du"(a)
where h is a user supplied weight function, and dp* is either the counting mea-
sure on the finite set of dose levels or, if dose is continuous, it is the Lebesgue
measure. The summary measure &o(a, v) = m(a,v | fy) of 1y implied by the
working model {m(- | 3) : 5} provides now a model based approximation of
the true dose response curve 1y. Note that 3, is a parameter of ¢y and the
marginal distribution Fyy of V. Although, we will consider the model for the
full data distribution Pxg to be nonparametric and the working model as an
approximation of the true causal response curve, our proposed estimators are
valid if one actually assumes the working model to be correctly specified.
Optimal dose: We are also concerned with statistical inference for the opti-
mal dose parameter for subgroup v

a*(bo)(v) = arg maxm(a, v | fo),

and, in case V is chosen to be the empty set, then this reduces to the marginal
optimal dose

a*(fBy) = arg réleajcm(a | Bo)-

For the sake of illustration, we will focus on a particular working model of
interest given by a quadratic dose response model

m(a, v | Bo) = Bo(0)(v) + Fo(1)(v)a + Fo(2)(v)a’,
108
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where, for example, 5y(j)(v) = Bo(7)(0)+5o(5)(1)v, j = 0,1, 2. For this choice
of working model we have that the optimal dose for subgroup V = v is given

by; ()
* - _50 1)(v
“) = @
In particular, the optimal marginal dose is given by
iay _ —Po(1)
a*(fo) = 260(2) .

Below, we will formulate targeted adaptive designs which learn the design
which is optimal for estimation of these optimal dose parameters.
Observed data: Let A; be the treatment assignment for subject i, ¢
1,...,n, and let the observed data on the n subjects be O; = (W;, A;,Y;
Yi(A;)),i=1,...,n.

Adaptive Designs: Let g = (g1,...,9,) be a CAR adaptive design:

gila| Xi,01,...,0;1) = P(A;=a | W;,01,...,0;1),i=1...,n.

The CAR-assumption on the design requires A; to be independent of the coun-
terfactual outcomes (Y;(a) : a € A), conditional on W;, and the data on the
previously recruited subjects given by Oq,...,0;_;.

Likelihood and Identifiability: Firstly, we note that the likelihood of
(O, ...,0,) factorizes as:

n

Poyg(O1,...,05) = [[ Quo(W;)Qa0(Y; | Ai, Wi) T 9:(As | Wi, 0@ — 1)),

=1 =1

where the conditional density of Y;, given A; = a, W;, Q«(- | a, W;), equals the
conditional density of Y;(a), given W, and @10 denotes the marginal density
of W. In particular, it follows that for any CAR-adaptive design for which
liminf; . gi(a | W;) > 0, we have that the marginal causal dose response
curve Yg(a) is identified by the Qo-factor of the likelihood by the following
relation: for each i € {1,...,n}

Yoa) = EoEo(Y; | Ay = a, ;).
In general, under this same condition,
@ZJO(CL,U) = EO{EO(}/; | Az = a, Wz) | ‘/; = U}.

109

Hosted by The Berkeley Electronic Press



Weighted Maximum Likelihood Estimation: Consider a model Qo
for the distribution of Y'(a), given W, and the corresponding weighted (or
iteratively empirically weighted) maximum likelihood estimator 6,,:

0, = argmaleogQw (Y; | Ai, Wow;,

=1

indexed by weight vector (e.g.) w; = ¢*(A4; | W;)/g:(A; | W;) for a user
supplied choice g*. We will leave the marginal distribution of W unspecified,
so that this is estimated with the empirical probability distribution ()i, of
Wi, ...,W,. This defines a working model Q% for Qy = (Q10,Q20). Given
an estimator 6,,, we will use the short-hand notation Qp, = (Q1n, Q20,). We
wish to compute the targeted MLE for the nonparametric model targeting
(o, based on an initial maximum likelihood estimator based on this working
model. For this purpose, we first need to know the efficient influence curve of
Bp in the nonparametric model and we will first define the targeted MLE for
fixed designs, before generalizing it to adaptive designs.

Efficient influence curve for fixed design sampling: The efficient
influence curve for 3y at Py, 4, is, up till a normalizing matrix, given by

h(Av V)%m(A’ 14 | ﬁO)
g0(A | X)
+ [ hla,V)Zom(@. V| 5o)(@Quala, W) = m(a V| G0))d (a)
= Di(Qo.g0)(W. A Y) + D5(Qo)(W),

where we defined Qg2(a, W) = Eg,(Y | A = a,W), and we note that G, =
B(Qo) is a parameter of Qo = (Qo1, Qo2). Let
h(AV)

hA, V) d d
(AV|50)6

D*(Qm go) (Y - Qo2(Aa W))

C(Pngo,gO»ﬁO) — PQO 9o (Av 4 | 60>T

90A|X>d5

(
-4 /h( )dﬁo m(a,V | ﬁg) m(a,V | Bo) " du*(a).

do

The efficient influence curve for fy is given by ¢(Pg, g0 90, So) ' D*(Qo, go). Y
is binary, then we would choose h(a, V) = go(a | V)/m(a,V | Bo)(1 —m(a,V |
5o))-

Targeted MLE for fixed design: Let {Qa(¢) : €} be a path through Qg
at € = 0 and satisfy the score condition £ log Q29<€>‘ o D1 (Q29, go). For

example, if ()99 is a regression model of Y on A, W with normal errors, then
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. ' h(AV AVIB .
we can simply add the extension e ( )gc(l)ﬁ(% ;) ) to the regression model.

Similarly, if ng is a logistic regression of a binary Y on A, W, then we simply

add " V)giﬁ&';? VI 4o the logit of Qa9(1 | A,WW). In both cases, these €
extensions have a score at € = 0 equal to Dj(Q29, go). It is also important to
note that by choosing h(a,V) = g(a | V))/m(1 —m)(A,V | fy), in both cases
the e-fluctuation does not depend on 3y, but only on gy, which is the reason
that our one-step targeted MLE will also be the iterative targeted MLE (which

converges in a single step). Let €, be the solution of

0= Di(@u, ) 90)(0))

Identity: We note that for Gy = B(Qo)

0 = Bov [ hla,V)==m(a.V | fo)(m(a.V | fo) = Eol(Y (@) | V))du"(a)

dﬁo

_ Eow/h a,V) T@)m a,V | Go)(m(a,V | Bo) — Qoala, W)))du*(a).

Let 5, = B(Q1n, Q20, ), where @y, is the empirical probability distribution for
the marginal distribution of W. Application of the above identity to Q, =

(Q1n, @20, ) implies
0=t > h(a, Vi)dgm(a, Vi | Ba)(m(a,V | B,) — Qa0, (a, W;)))dp*(a).

Application of this latter identity teaches us that for any Q = (Q1,Q2)
with @1, being the empirical probability distribution of Wy, ..., W,,, we have

Thus, for all € we have

0=2>_D;(Qs.(c) =0
i=1
and, in particular,

0= Z D*(Qo, (€n), 90)(0;).

Targeted MLE Update as MLE over ¢: In the case that ()4 is a normal
error regression model, Qqy(€) is dei}lil(id by adding the covariate extension
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h(A V)= m(A,V . .
( Lﬁ%% WO), and d/dfm(A,V | B) does not depend on § (i.e., m is

linear in (3), one can show that

€, = arg meaXZlog Qa0, (6)(Y; | Aiy W)

i=1

is the MLE for € for the parametric working model {Qag,(€) : €}. Similarly,
this applies to the logistic regression model under the modified choice of h.

The one-step targeted MLE is now defined as g, (e—n) and the correspond-
ing one-step targeted MLE of 3, is defined as 3(Qy, (€,)) = 5(Q1n, @20, (€1))-
The iterative targeted MLE is defined similarly as outlined in Section 13, and
in the above two linear and logistic regression model cases, so that €, is an
MLE, these two targeted MLE procedures are identical.

Statistical Inference for targeted MLE in fixed design: Under reg-
ularity conditions, we have that the targeted MLE 3, is consistent and asymp-
totically linear with influence curve ;' D*(Qo, go), where o = c(Pgy.40 90> 30)
is the derivative matrix defined above:

5= o = 1 25" D(@ ) 0) + 0p(1/V/)

Statistical inference can now be based on the central limit theorem and an
estimate of the covariance matrix of the influence curve.

Targeted MLE in adaptive design: Let 6, be a weighted MLE using
weights ¢*(A; | X;)/9:(A; | X;) for a user supplied choice g*, i = 1,...,n,
or the sequentially adaptive weighted ML estimator as presented in detail in
Section 8.

As above, let (a9 4(e) be a path through Qg at € = 0 satisfying the

score condition % log Q297g(e)L:0 = D7 (Qa9,9). For example, if Qg is a re-

gression model of Y on A, W with normal errors, then we can simply add
h(AV) 75 (A V6o)
9(AlX)

to the regression model. Similarly, if ()99 is a logistic regres-

h(AV) z5-m(A,V|Bo) :
g(z%\X) to the logit

of Qa9(1 | A, W). In both cases, these € extensions have a score at € = 0 equal
to D1 (Q29, 9)-

Let & — gy be a given design function supposed to approximate the actual
adaptive design in the sense that g; =~ g¢p,: For example, if g; is a targeted
adaptive design ¢g; = gp,_, based on design function § — gy, then we would

select this particular choice of design function.
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Let €, be a solution (if there are multiple solutions one selects the one with
the maximum value of the likelihood of the data) of

o 90, (Ai | X5)
0= ;Dl (QGn,ggn (€n)7ggn)(OZ) gz(Az | Xz) :

An alternative is to define ¢, as solution of

0= Di(Qogn, (€0),9) (0.

=1

By the argument above, we also have (because the marginal of Qy, (€,) is
the empirical Q1)

0= Z D3(Qo,.45, (€2))(O:) = 0.

There is no need to weight this Dj-component with g, (A; | X;)/9:(A; | Xi),
since D3(Q)(O;) is only a function of @ and W; so that Dj(Qa,(€0), 90,) 90,/ gi +
D3(Qg,(€0)) is a martingale estimating function.

In the case that Q99 is a normal error regression model, QQ94(€) is defined by

h(AV) z6=m(A,V|Bo)
s, and d/dBm(A,V | §) does

not depend on [ (i.e., m is linear in [3), one can show that

adding the covariate extension e

e, = argmax  _ log Qao, (€)(Y; | Ai, Wi)w;

=1

is the weighted MLE for € for the parametric model {Qa, (€) : €}, where the
weights are given by w; = gg, (A; | Xi)/9:(A; | Xi), i = 1,...,n. The same
statement applies to the logistic regression model assuming the modification
of h(a,V) =g*(a|V)/m(1l —m)(a,V | B,) so that the e-fluctuation does not
depend on [, again.

The targeted MLE of (3 is now defined as 3(Qg, (¢,)) = B(Q1n, Q26,95 (€1))-
The iterative targeted MLE is defined similarly as outlined in Section 13 and
the two procedures are identical in the the above mentioned cases in which ¢,
happens to be a weighted MLE.

Statistical Inference for targeted MLE: Application of Theorem 8
shows that, under regularity conditions, the targeted MLE of (3, is consis-
tent, and asymptotically normally distributed, and if g; = gp,_, is a targeted
adaptive design, then the limit covariance matrix is given by the covariance
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2
matrix Py, 4, {D*(ngjg%(eo), ggo)} of the locally efficient targeted MLE un-
der fixed design sampling from Pgo,96,- I addition, this covariance matrix can
be estimated as

Xn:{ (Q0,.,90,, (€n): 90, )(Oi)wi}27

1
Tl =1

or one could only weight the D} component of D* as mentioned above.
Targeted adaptive design for determining optimal dose: Above we
have not specified particular choices of adaptive designs g; which target the
optimal dose parameter, which we will do now. The optimal dose parameter
represents a particular real valued parameter f(fy) of . In this case the
efficient influence curve of f(f3,) at a fixed design data generating distribution

Ppo.g0 1s given by f(ﬁo)cng*(Qo,go), where f(ﬁo) = d%of is the derivative
(vector) of f. The corresponding variance is given by

F(B0) "5 Pgy.00 D™ (Qos 90) D™ (Qo, 90) T cg ' f(Bo)-

Thus, for any selected parameter of interest f(/p), such as the optimal treat-
ment dose a*(f3y) or the v-adjusted optimal treatment doses a*(/3y)(v), we can
represent the variance of the efficient influence curve as

b(Qo)TZ(Qm 90)b(Qo),
for some specified vector b(Qg) = chf(ﬁo) where 3(Qo, 90) = Poo.00D*(Qo, 90)*.
For a 1 x m vector b(Qy) we have
Q)20 90)b(Q0)T = 3 3 HQOIQ) (K)E(Qo. ). K). (36)
j=1k=1

Let 02(Qo, go)(v) be the variance of the efficient influence curve of the v-
adjusted optimal dose defined by f,(5y) = 5olD). and let o 2(Qo, go) be the

260(2)(v
variance of the efficient influence curve of the Omargmal optimal dose defined
by f(Bo) = 2%30((12)). These choices correspond with 1 x m vectors b,(Qg) =

o fv(ﬁo) and b(Qo) = ¢; " f (Bo)), respectively, in the above representation
(36) of the variance of the efficient influence curve.

Let Gi={g€G:g(-| W) =g(-| V)} be the set of fixed designs in which
the treatment decision is only based on V' C W. We can now define the design
function for the marginal optimal dose:

: 2
9g, = argmino”(Qo, g).
’ 9591
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Similarly, we can define the design function for the v-adjusted optimal dose:

9o —argmln/ o*(Qo, 9)(v)dR(v),
9€6G1 Ju
for a user supplied probability distribution R.

This defines now corresponding targeted adaptive designs g; = go, ,, where
Q;—1 is the estimator of )y (i.e., empirical for marginal of W, and Qq, ,
for the conditional distribution of Y, given A, W) based on Oy,...,0;_1).
This adaptive design will learn the optimal design gq, for the purpose of
estimation of the marginal optimal dose, or v-adjusted optimal dose for all v
simultaneously.

We will now be concerned with the closed form implementation of this
minimization problem required to calculate the targeted adaptive design g; =
9o, ,- To start with, in order to implement this targeted adaptive design it is
helpful to obtain an analytical expression for X(Qo, go) = Poy.g D (Qo, 90)>.
We note that the j, k-th element ¥(Qo, go)(J, k) of this covariance matrix is
given by

h(a,V) d d 2 )
Eo, / aota V) 2™V | Bo) gm(a, V| B oi(a, V)i (a),

plus an expectation of a function of W independent of gy, where oZ(a, V) =
E((Y(a) = Qoz2(a, W))* | V) = E(E((Y — Qo2(A,W))* | A= a, W) | V).

For the purpose of marginal optimal dose, we have to be able to minimize
the following linear combination of these covariance elements over gq:

225k 0(Q0) (7)b(Qo) (k) Eq, [, g}:)(((zrv))ﬁ m(a,V | 50)i (a,V | 50)0§(a, V)du*(a)
= Eq, [, 255030, V) {3215 0(Q0) (1)(Qo) (k) git=m(a, V' | o) ga=m(a, V" | o) } dpu*(a)
= Eq, [, meihod(a, V)fmwgmm@o)(a V)dp(a).

For the purpose of v-adjusted optimal dose, we have to be able to minimize
over ¢

Sy dR(v) 3, 5,(Q0) (7)bs(Qo) (k)
x {Egq J; ;<1|VWO m(a, V' | Bo) gi=m(a,V | Bo)od(a,V)du*(a)}
= Eq, fa gh(((zrx//)go(a V)

{1, dR(v) ;1 b0(Q0) (5)bu( Qo) (k) 7-m(a, V' | Bo) go-mla, V' | Bo) } dps*(a)
e EQO fa ;)(((;K/))U()(a V)fadjustéd(QO)(a V)d:u ( )
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So we can conclude that determining the design function gg, will require
minimizing a function

a0 Ba, [ T 020, ) (@u) e, V) (o)

acA go(a ’ V)

for some specified f(Qo) defined as either fi,arginat OF fadjusted- BY approxi-
mating the possibly continuous valued set A by finite approximating subsets,
we can arbitrarily well approximate the last expression with

4 h(a;, V)a2(Q0)(aj, V) f(Qo)(ay, V)dp*(ay)
QO%;)EQO 90(%‘ | V)

So we can conclude that we need to be able to minimize expressions

J m(QO)(ajv V)
goﬁjz:%)EQo go(aj | V)

for some specified positive valued function
m(Qo)(az,v) = h(a;, V)o*(Qo)(a;, V) f(Qo)(a;, V)du*(ay).

Setting go(ao | V) =1 — Zj:1 go(a; | V) and setting the derivatives w.r.t.
g0(7 1 V) equal to zero, j =1,...,J, yields the solution

m(Qo)(a;,v)
m(Qo)(ao,v)

7 [m@oaw)
L+ 2551\ @0l a0 )
=1,

1

ng(aﬂ ’ 1)) = .
7 [m@o)agw)
L4251\ m@oaon)

So we can conclude that the design functions g, for a targeted adaptive design
targeting the optimal dose exist in closed form.
We will state this result as a useful theorem.

ng(aj | U) =

Theorem 10 (Optimal fixed design for determining optimal dose:)
Dose response curve: Let Y (a) represent a treatment specific outcome one
would observe if the randomly sampled subject would be assigned a dose-level
a€ A, andlet X = (W, (Y(a) : a € A)) ~ Pxq represent the full data structure
of interest on the randomly sampled subject consisting of the treatment specific

outcomes, and baseline covariates VVHGLet A denote the set of dose levels,
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which 1s assumed to be an ordered discrete set of dose levels. We will leave the
full data distribution Pxqo unspecified. Let X1,..., X, ben i.i.d. draws of X.
The marginal causal dose response curve is defined as o(a) = EyY (a). The
V -adjusted causal response curve for a V-C W is defined as

Yo(a,v) = Eg(Y(a) | V =),

where V' represents a baseline characteristic which might potentially strongly
affect the dose response curve, and, in particular, its optimal dose. We con-
sider a working model m(a,v | B) for io(a,v), and define the target parameter
as

o = argmin Eoy / (ml@.v ] B) = vofa,v))*hia, v)du*(a)

ac

where h is a user supplied weight function, and du* is the counting measure
on the finite set of dose levels. We are also concerned with targeted adaptive
designs (and statistical inference) for the optimal dose parameter for subgroup
v

a*(bo)(v) = arg maxm(a, v | fp),

and, in case V 1is chosen to be the empty set, then this reduces to the marginal
optimal dose

a*(fo) = argmaxm(a | Gy).

For the sake of illustration, we will focus on a particular working model of
interest given by a quadratic dose response model

m(a, v | Bo) = Bo(0)(v) + Bo(1)(v)a + Bo(2)(v)a’,

where, for ezample, By(j)(v) = Bo(7)(0)+Bo(j)(1)v, j = 0,1,2. For this choice
of working model we have that the optimal dose for subgroup V = v is given

by:
. _ —Bo(M)(v)
a*(fo)(v) = 25(2)(0)
In particular, the optimal marginal dose is given by
a*(Bo) = 260(2)

The observed data is O = (W, A)Y =Y (A)) ~ Pg,.q4, where gola | X) =
P(A=a|X)=P(A=a|W). The efficient influence curve for By at Pg, g4,
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is given by cy ' D*(Qq, go), where

D*(QO7 gO) = QOCA ‘ X) (Y - Q02(A7 W))

+/h a,V) —m a,V | Bo)(Qoz(a, W) — m(a, V | Bo))du*(a)
= 1(@0,90)(VVa A,Y) + D5(Qo) (W),

where Qoz(a, W) = Eg,(Y | A = a,W), and we note that By = F(Qo) is a
parameter of Qo = (Qo1, Qo2). The normalizing matriz co = c¢(Pg,,49, 90, Bo) s
defined as

WA, V) d
g0(A | X) dpy

= /haVCwOmaV|ﬁg)d

m(AV | o)

C(PQo,gmgO?ﬁO) = PQo,go ﬁ

m(A,V | )"

m(a,V | Bo)" du*(a).
Bo
Let ¥(Qo, 90) = Poyg0D*(Qo,90)*. Let 0*(Qo, g0)(v) be the variance of the
efficient influence curve of the v-adjusted optimal dose defined by f,(Gy) =

—5;’0((12))((“3), and let 0*(Qo, go) be the variance of the efficient influence curve of
Bo(1)

the marginal optimal dose defined by f(Gy) = 3@ Consider the 1 x m
vectors by(Qo) = ¢5 ' fo(B0) and b(Qo) = 5 ' f(Bo)), respectively. We have

o(Qogo)(¥) = 303" bu(Q0)() Q) ) (Qo. ), B)

Qo) = 33 UQIGIQR(0 90,4

Let Gi={g€G:g(- | W)=g(- | V)} be the set of fized designs in which
the treatment decision is only based on V- C W. We can now define the design
function for the marginal optimal dose (i.e., optimal fized design minimizing
variance of efficient influence curve for marginal optimal dose):

91.0, = argmin o%(Qy, go)-
9€G1
Similarly, we can define the design function for the v-adjusted optimal dose:
9200 = axgmin | o*(Qo, g0) (v)dR(v),

for a user supplied probability distm’bfftliém R.
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Define

_ . d d
f1(Qo)(a,V) = %b(QOXJ)b(QO)(k)dﬁojm(aa V| 50)mm(aa V| Bo)
R@)(@V) = [dR©) T (@) Q0E) Fmla V| ) ghm(e.V | 6)
We have

9€61 Sy go(a; | V)

for the specified function mg(Qo)(aj,v) = h(a;, V)o*(Qo)(a;, V) fs(Qo)(a;, V)du*(a;),
s =1,2. Assume that ms(Qo)(a;,v) > 0 for all a; € A and v with dR(v) > 0,
s=1,2.

For s € {1,2}, we have

ms(Qo)(a;,v)

ms(QO)(a‘O’U)
9s,Q0 (aj | U) = J (Qo)(aj,v)
ms{&o)\a;,v)
1+ Zj:l ms(Qo)(ao,v)
7=1,...,J
1
9s,Q0(a0 | v) =

7 [ma@o)azw)
L+ 2 @oaow)
Application of our theorems for adaptive designs teach us that, under regu-
larity conditions, the adaptive design g; = g5, , converges to its target fixed
design gs,q,, as i — oo.

17 Adaptive designs for regression.

Consider the case that one wishes to understand how the mean of an outcome
is affected by a set of input variables. This function from the input vari-
ables to the mean is called a regression. The design settings for experiment ¢
now corresponds with the settings of the input variables. An adaptive design
allows now that we select the distribution of the settings in experiment ¢ in re-
sponse to what we have learned from the first i — 1 experiments. In particular,
we could aim to learn a design distribution which is optimal for a particular
regression parameter of interest. Regression is one of the most common sta-
tistical applications in the practice of statistics. Therefore it is useful to point
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out that adaptive designs can also be used to target and estimate regression
parameters.

In the following two sub-sections we consider parametric and semi-parametric
regression models.

17.1 Adaptive designs for parametric regression mod-
els.

Let X = (Y(a) : a € A) ~ Pxg, where a denotes now a vector of covariate
values, and Y (a) denotes the outcome under such a covariate-setting. Suppose
that one assumes a regression model FEyY (a) = m(a | ) for some regression
model {m(- | B) : B}

Let Xi,...,X,, be niid copies of X ~ Pxy. We observe for experiment
i O; = (A,Y; = Yi(A)), i = 1,...,n. An adaptive design corresponds with
drawing the covariate settings A; from a conditional distribution of A;, given
the data O, ...,0;_1 observed in the previous i — 1 experiments:

gz(Al‘X>A177Alfl) :P(zélZ ‘ 6(2—1)), 2:1,,n

The Qo-factor of the likelihood of Oy, ..., O, is given by
i=1

where Qo(y | a) = P(Y(a) = y). Given a correctly specified parametric model
Q = {Qy : 0} for @y, the maximum likelihood estimator of 6, is thus defined
as: .
O = argnl(;%xizl—[1 Qo(Y: [ 4y).

For example, if Y is continuous, one could assume normal and independent
errors, and if Y is binary, then the regression model itself implies a model for
(o- In both cases, 0y includes as component the regression components f;.

Under weak regularity conditions, the maximum likelihood estimator solves
the score equation 0 = Y; S(6,)(0;) = 0, where S(0)(0;) = L1log Qa(Y; | A;).
As shown by our Theorem 7, statistical inference can now be based on the
Martingale Taylor expansion

O~y = A7 3 S(E)(0) + 0p(1/ V)

where A, = 237 | %S(@O)(Oi). 190
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We can also use a martingale estimating function based approach to con-
struct estimators of ;. The class of estimating functions for [, for fixed
designs is given by

Dn(Bo)(A,Y) = h(A)(Y —m(A ]| 7)),

with the optimal estimating function given by Aoy (A) = %m(A | B)/VAR(Y |
A) (see Chapter 2, van der Laan and Robins (2003)). These estimating func-
tions are also Martingale estimating functions as can be shown as follows.
Firstly, we note that

FQo.g:7(A) (Y = m(A; | Bo)) = E(h(A:)(Yi(Ai) —m(A;i [ 6o)) | Oy, Oica)
Zh@ (Yi(a) —m(a] Go))gi(a),

where g;(a) = P(A; = a | O(i—1)). The latter random variable is a function of
X; and Oq,...,0;_1 (through g;(a)). Since X; is independent of Oy, ..., 0;_1,
the conditional expectation, given Oq,...,0;_1, corresponds with taking the
expectation w.r.t. the distribution of X:

E(X h(a)(Yi(a) —m(a | fo))gi(a)
= 2 h(a)(Eo(Yi(a)) —m(a | fo))gi(a) = 0.

This proves that we can actually use as class of Martingale estimating func-
tions {Dy(B) : h}, and estimate 3y, for example, with the solution of 0 =
5 m(As | Ba)(Y; — m(A; | 6,)) = 0, or equivalently,

B = argmin (Y, — m(4; | )

One can also use weights which are a function of A;.

This teaches us that the approach of generalized estimating equations for
fixed designs immediately generalizes to adaptive designs, and our theorems
provide us with the corresponding statistical inference under the stability con-
dition that the adaptive design g; is asymptotically a fixed design. A nice
property of these estimating functions is that they do not depend on g; through
inverse weighting, just as scores of correctly specified parametric models are
martingale estimating functions.

In the above example, the class of estimating functions for fixed designs
happen to also be Martingale estimating functions for adaptive designs g;. The
above class of Martingale estimating functions w.r.t. the adaptive design g;,
which are independent of g;, represents an example of such classes of Martin-
gale estimating functions (i.e., Martinf;ﬂe estimating functions independent of
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g;) for a large class of censored data structures and adaptive designs. That is,
it is an application of the general Theorem 3 presented earlier.

Finally, we remark that the targeted adaptive designs g; = gg, , could be
based on a design function gg minimizing the variance of the efficient influence
curve at Py, of a particular real valued parameter of the regression vector-
parameter 3 over a user supplied class of fixed designs, so that the adaptive
design will be targeting this particular parameter.

17.2 Adaptive designs for semiparametric regression.

Let’s now consider a semi-parametric regression model. Let X = (Y (aq,az) :
(ay,a2) € A) ~ Pxq. Consider a semi-parametric regression model EY (a1, az)—
EY(0,a2) = m(ay,as | By), or equivalently, EY (a1, as) = m(ay, as | o)+ s(as)
for an arbitrary function s and a parametric form m(- | 3) satistfying m(0, as |
B) = 0 for all a; and 8. The parameter of interest is (.

Let O; = (A; = (A, A%),Y: = Yi(4)), i = 1,...,n. In a sequen-
tially adaptive design A; is drawn from a conditional distribution of A;, given
01, ceey Oi—I:

gi(A; | X1,..., X0, 01,...,0;,_1) = P(A; | O1,...,0;1), i=1,... n.
We have that (3, is identifiable through the relation

Eo(Y; | Awi, Agi) — Eo(Yi | Avi = 0, Ag;) = m(A; | Bo).
The Qo-factor of the density of Oy, ...,0, is given by:

i=1

where Qo(y | a) = Pxo(Y(a) = y). We are concerned with construction of a
targeted maximum likelihood estimator of (.

Firstly, we consider a working regression model Q" = {Qy : 6 € O} for Qy.
For example, the working model assumes EpY (a) = m(ay, as | 8)+s¢(a), where
[ represents a component of 6 and sy is a particular parametric form in 6. Let
6, be an estimator based on a Martingale estimating function D(0*)(0;, Z;)
satisfying P, 4, D(65) = 0 for all i, where 6;; either equals 6, (as in the weighted
maximum likelihood estimator using weights ¢*/g;) or includes 6y as a com-
ponent (as in the sequentially weighted maximum likelihood estimator using
weights gg, /g; at sample size n). Thus, 6}, is a solution of

0=3"D(6;)(0,, Z) =0.
i=1 122
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The efficient influence curve: In order to construct the targeted MLE
we need to know the efficient influence curve of 3y in the fixed design model.
We note that the fixed design model is equivalent with the semi-parametric
regression model E(Y | Ay, As) — E(Y | Ay =0, A2) = m(Ay, Ay | Bo).

The orthogonal complement of the nuisance tangent space in the fixed
design model is given by:

Tris(p) = {Dn(p)(0) : h} C L§(P),
where
Dh(P)(O) = h(p)(AI;AQ)(Y - m(AI;AQ | 5(19)) - Ep(Y | A = 0,A2),

and h(p)(Ay, Ay) = h(Ay, As) — E,(h(A1, As) | A2). The orthogonal comple-
ment of the nuisance tangent space corresponds with the set of gradients for
B(p) at p given by:

Tt ) = {=c0)() ' Da(p)(0) : h = (h,... ha)},

where ¢(p)(h) = %EpDh(p, ﬁ)‘B: , and Dy, now represents a vector function

(Dhyy ..., Dp,). The efficient inﬂué(rzl;)ce curve is identified by a closed form index
h*(p) (see e.g., van der Laan (2006b)):
R (A As) = e mlA] ()
a?(A) dB(p)
1 B (gpmAlBm)/o*(4) | ) .
a?(A) Ey(1/02(A) | Az)

This choice h*(p) corresponds with the efficient influence curve as provided
and proved in Robins and Rotnitzky and Yu and van der Laan (2003). Let
D(p) = Dp+p)(p) be this efficient influence curve at p as identified by this
index h*(p). We note that D(p) = D(g(p),Q(p)) depends on the conditional
distribution g(p)(A; | Az) of Ay, given Ay, and the conditional distribution
Q(p) of Y, given A.

Let g(p) be the marginal density of A under p, and let Q(p) be the condi-
tional distribution of Y, given A, under p. We note that the parameter 3(p) is
only a function of Q(p), and the density factorizes as p(O) = g(p)(A)Q(p)(Y |
A). As a consequence the elements Dj,(p) are orthogonal to the tangent space
of the nuisance parameter g(p). That is, we can decompose the efficient score
D(p) into two subcomponents as follows:

D(p) = D(p) — Ey(D(p) |y + E,(D(p) | 4) = E,D(p),
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which corresponds with scores for p(Y" | A), p(A), respectively, but E,(D(p) |
A) — E,D(p) = 0. Thus the efficient influence curve D(p) represents only a
score for Q(p)(Y | A), and indeed satisfies E,(D(p) | A) = 0.

Let Qpg4(€) be a parametric extension through @y at € = 0, satisfying
EQe oY | A) = Eq, oY | A1 = 0,43) = m(A | (e)) for some B(¢), and
having score D(Qg,g) at € = 0. In the following paragraph we construct such
a choice (see van der Laan and Rubin (2006)). We show that if Eg, (Y |
A) = m(A | B) + r(As) for some r and Y, given A, is normally distributed
then, we can define the extension by just fluctuating the mean as m(A |
B+ €) 4+ r(As) + er1(As), where

d/dpm(A|B)
)
n )
By (tay | 42)
Let & — gy be a design function for the marginal distribution of A =

(A1, As) selected to approximate the actual adaptive design g¢; in the sense
that g; =~ gy, ,. Let €, be a solution of

S 90, (4i)
0=> D*(Qo,.q, (€n);70,)(0;)— .
; ( Z 99n< ) 0 )( ) gZ(A,)
In the case that 5 — m(A | () is linear, below it is shown that €, is a
weighted MLE:

71(Pog)(A2) =

s 9o, (A;)
€y, = arg mgxi:r[l Q6,90 (€2)(Os) (A

Using our theorem for targeted MLE of Theorem 7, under appropriate regu-
larity conditions, it follows that v/n(3(Qs, (€,))—B(Qg, (€0)) converges in distri-
bution. If 3 — m(- | §) is linear, it follows immediately that Py, ,D(Q,(€0), 9) =
0 implies B(Qg,(€0)) = Bo. The same robustness can be established in general.
As a consequence of this result, the asymptotic normality of the targeted MLE
as an estimator of 3 is established.

We note that if the design only adapts Aj;, given As;, then the weights
only involve go(Ay; | A2)/gi(A1i | As). The adaptive design could be tar-
geted towards the estimation of a particular univariate summary measure or
component of [.

(38)

Hardest parametric sub-model )y 4(¢).
Suppose that @y is a normal distribution with mean Eyp(Y | A) = m(A |

B) + 19(As) and variance o?(A) = 02@21(%1). Let pg, denote the density of O
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under )y and marginal distribution g for A. Recall that D(p) = (h(p)(A) —
E,(h(p)(A) | A2))(Y —m(A | B(p)) — E,(Y | A1 = 0, Ay)). For notational
convenience, we will represent this function as h(p)(A)(Y — E,(Y | A)), but
now choosing h(p) so that E,(h(p)(A) | A2) = 0. Consider the parametric
sub-model defined as the normal density with conditional variance o?(A) and
conditional mean m(A | B(€)) + rg(e)(Az). That is,

QNMYMUZd%hHY—mMimm—m&WMHdML

where 3(0) = 3, 19(0) = 19 = Ep(Y | A1 = 0, A,), and fy is the standard
normal density. We note that this is a valid sub-model through Qg at € = 0.
Let B(€) = S+ € and ry(e) = 19+ er1(Az2). It remains to find a function r1(A,)
so that the score of Qy(€) at € = 0 equals the efficient influence curve D(Qy, 9)

at pgg.
We have that the score S(€) at € is given by (note that f(x)/fo(z) = z/0?)

(Y —m(A] B(e) = ra(e)(Ay)) [ d d
59 - 2N { (a5 ~ Sertera
(g4 1 8() = (A} (7 = m(A | 5()) = ro(e)(A2)

a?(A)
Thus S(0) equals
sty LA | B) = ri(A2)} (Y = Eq(Y | A)).

In order to have that this score equals Dy = h(A)(Y — Eg(Y | A)) for a
particular h(A) with E,(h(A) | A3) = 0, we need

B, (24op0 | )
Ey (ﬂ | A2) .

We note that if m is linear in 3, then r1(p) = r1(g) only depends on g. This
yields the following score for our sub-model Qy(€) at € = 0:

5(0) = h(pog) (A)(Y —m(A | B) —ro(Az)),

r1(Az) = ri(p)(Az) =

where

1 d
A" A

1 B, (fm(A]8)/03(A) | A2) .
02(A) 195 Bp(1/03(A)[A2)

h(pog)(A) =
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So we succeeded in finding a sub-model Qy(€) with a score at € = 0 equal to
the efficient influence curve at py 4.

We will now show that €, as defined earlier can be viewed as a weighted
MLE. Consider the weighted log-likelihood for p?(¢) in e:

zj: og fo(Y; — m(A;, Wi | B2 +¢) — {roo (W) + er (p2) (W) Hw;

3\*—‘

with weights w; = go/g;. Let €, be the maximizer, which can thus be computed
with standard weighted least squares regression:

— arg mmzwzm (¥ = ml(As, Wi | 5+ ) = rog (W) — era(59) (W3) (40)

The score equation d/del(e) = P,S(e) = 1/n>>; S(€)(0;, Z;) for €, is given by

1 d 0 0
0 = P g AW TR - nm) |

X (Y —m(A,W | B,(€) = rog (W) — er1(py) (W)).

In the sequel we consider the case that m(A, W | 8) = 8 my (A, W) is lin-
ear in 3 for some specified covariate vector m; (A, W). In this case we have
d/dpm(A, W | B) = mi(A, W) so that the score equation P, S(¢) = 0 reduces

to:

0= Pty 5 {ma (A W) = r(p) (W)} x

(A W) {
(V' = (Ba + €a)ma(A, W) — 160 (W) — €ar1(ph) (W)). (41)

Firstly, we note that ¢, exist in closed form:

{ma(A, W) —r(pp) W)} (Y — Bama(A, W) — 63(W))
a?(A, W) ’

= C ' Pw;
where the d x d matrix C,, is given by

C = Py {ma (A, W) = r(p3) (W) } (ma (A, W) + r(p5) (W) "

1
o (A, W)

Let p?(e,) be the new density estimator. Recall that the distribution of
A under pC(e,) is still the same as under p®, because p?(€) only updates the
conditional distribution of Y, givenlzél6 We now wish to investigate when
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this first step targeted MLE pl = p2(e,) solves the efficient score equation:
P,w;D(p%(e,)) = 0. We have that P,w;D(p°(e,)) is given by

P {m1 —r1(pn(€n))} (Y = (By + €n)my — 199 — €71 (PO(En)))'

Because r1(pY(¢)) = 71(p?), it follows that P, D(p%(e,)) is given by

P o i = 1)} (Y = (Bn + en)ma = g — €1 (pn))
nW; 0_2 9

but the latter equals zero by the fact that P,S(e,) = 0 (41). This proves
that, if m(A, W | B) is linear in 3, then ¢, is indeed the weighted maximum
likelihood estimator (38). For non-linear models 5 — m(A, W | ) the solution
€, of (38) is not exactly equal to the weighted MLE.

18 Other examples of adaptive designs.

In this section we will present a number of other examples of adaptive designs
to which our formal results can be applied.

18.1 Joint adaptation of the missingness indicators for
auxiliary covariates and the treatment mechanism.

Suppose that on the i-th experimental unit we observe a J-dimensional vector
of covariates (A;(7)W;(7),Ai(j) : 7 = 1,...,J) which are subject to missing-
ness, a vector of covariates E; which are always observed, a treatment R;, and
an outcome Y; of interest. Here A;(j) denotes a missing-ness indicator: if
A;(j) = 0, then W;(j) is missing.

We define the full data on the i-th experimental unit as X; = (E;, W;, (Yi(r) :
1)), where Y;(r) denotes the treatment specific counterfactual outcomes, and
W; = (Wi(j) : 7 = 1,...,J). The censoring variable is now defined as
A; = (A, R;) and denotes both the missing-ness indicators as well as the
treatment assignment R;. The observed data can be represented as O; =
(B, AW, Ay Ry, Y; = Yi(R;)), and is thus a function of X; and the censoring
variable A;, 1 =1,...,n.

It is assumed that the conditional probability distribution of A;, R;, given
X; and Oq,...,0;_1, only depends on X; through the always observed co-
variates F;. In this case, a choice of adaptive design is defined by the specifica-
tion of the conditional distribution of A;, R;, given E; and the data Oq,...,0;_4
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observed on previous experiments,
gi<57T | E’L) = 9(57T | E’i) 017 CII) Oi—l)-

We can factorize this conditional distribution into a treatment mechanism and
missing-ness mechanism:

gi(é,r | Ez) = 9(5 | Ei,Ol, e ,Oi_l)g(’l" | (5, EZ‘,Ol, .. -aOi—l)-

Note that this allows, beyond the previously studied adaptation of the ran-
domization probabilities for treatment, to set the missing-ness indicators (and
thereby the decision about what variables to measure) for experiment 7 in
response to data collected in previous experiments.

We wish to consider some targeted adaptive designs g; = gp,, where 0; is
an estimator of certain parameters 6y of the full data distribution based on
O1,...,0;_1.

Firstly, consider the case that one is interested in estimating a causal effect
Uo(r) = Eo(Y(r) — Y(0)) of treatment level r relative to treatment level 0,
or an adjusted causal effect ¥(0)(r, V) = Ey(Y(r) — Y(0) | V) for a baseline
co-variate V C F.

For the sake of illustration, let’s consider the marginal causal effect pa-
rameter. Let W* = (WA, A) denote our observed data on the co-variate
vector W. We have that A; is conditionally independent of X, given W}, E,
and Oq,...,0;_1. As a consequence, we have that vy = Ey(Y (r) — Y(0)) is
identified by the following parameter of the observed data distribution:

Yy = EoEo(Yz‘ | R; = a, E;, WZ*) - EO(Y; | R; =0, VVZ*)

In addition, if one replaces (WA, A) by any sub-vector, including the empty
set this identifiability result still holds. We could estimate 19 with the targeted
MLE 4, as defined in previous section. The efficient influence curve of v, at
a fixed design Py, 4., 90 € G, is given by:

; o \ I(R=1) I(R=0)
D (QDagﬂ) v (Y_QO(Ra EW )){g(l ’ E, W*) o g(o ‘ E, W*)}

+Q0(17 Ev W*) - Q0(07 E7 W*) - ¢0-
The variance of this efficient influence curve depends on the true marginal
distribution of W*, and on the treatment mechanism g(r | £, W*). The opti-

mal design minimizing the variance of this efficient influence curve would be
to allow for no missingness so that V[{;g: W, and the optimal randomization
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probabilities for treatment are defined by the Neyman allocation probabilities
conditional on (E,W):

o(l1| E,W)
g (1| E, W) o0 E,W)+o(1| E,W) (42)
990<O‘E7W) = 1_990(1 ‘E>W>7 (43)

where 0%(j | E,W) = VAR(Y | A = j, E,W). However, suppose that we are
in the situation that the measurement of variable W(j) costs s(j) dollars on
each subject, and that we wish to run a trial with n subjects. In addition,
assume that their is only B dollars per patient available to spend on co-variate
selection. So given a choice of missing indicator vectors Ay, ..., A, the average
cost for covariate measurement per patient is given by

The expected average cost per patient is thus given by:

1(5)s(4),

J
=1

J

where II(j) = P(A(j) = 1). In principle, one could now define an optimal fixed
design (g(Qo, I1(Qo)) as the minimizer of the variance of the efficient influence
curve under the constraint that the expected average cost is bounded by B:

S = i VAR D* ,q).
(Q(Qo) (Qo)) argg,He{Z]I.rl'lll(Ijl)s(j)gB} Qo,g,11 (Qo,9)

One might also formulate a more ad hoc mapping from a candidate @) into a
preferred choice of design (¢g(Q),I1(Q)). This defines now a design function and
corresponding adaptive design (g;,IL;) = (9(Qi-1),11(Qi-1)), where Q;_; is an
estimate of the marginal distribution of W and the conditional distribution of
Y, given A, W, based on the first ¢ — 1 observations. As an example of a more
ad hoc mapping I1(Q;_1), given Oy, ..., 0;_1, one might estimate the marginal
association of Y and W, for each j, and set II;(j) = 1 for the top ranked
variables, and set I1;(j) = 0 for the remaining variables, while controlling the
average cost >, I1;(j)s(j) < B. In the next subsection we study this example
of adaptation in more generality in the case that the treatment mechanism is
considered given.
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18.2 Adapting the choice of auxiliary covariate infor-
mation.

Let X = ((Y(a) : a), W), W a vector of covariates, and W(A) = &(A, W) is
a coarsening of W indexed by a censoring (possibly multivariate) variable A.
For example, A = 0 might correspond with the most precise and expensive
measurement satisfying W (0) = W, while larger A values result in cheaper
but more coarsened measurements of W. Let ¢y = E(Y(r) — Y(0)) be the
parameter of interest. Let O = (A, W(A),R,Y = Y(A)). A fixed design
is defined as the conditional distribution of (A, R), given X, which can be
factorized as the conditional distribution IT of A, given X, and the conditional
distribution g(- | A, X) of R, given A, X. We consider CAR fixed designs for
which this conditional distribution only depends on X through E, where F is
always measured: i.e., E is a function of W(A). We denote this set of fixed
CAR designs by G; C G. We have that ¢y = Eo(Y (r) — Y(0)) is identified by
the following parameter of the observed data distribution:

o = EoEo(Y | R =1, W*(A)) — Eo(Y | R = 0,W*(4)),

where W*(A) = (A, W(A)). In addition, if one replaces W*(A) by any sub-
vector including F, this identifiability result still holds. In particular,

o = EO(E(Y ’ R:T,E) _EO(Y | R:()?E))

We could estimate 1)y with the targeted MLE ), as defined in previous section.
The efficient influence curve of ¢ at a fixed design data generating distribution
Py, g, 1s given by:

. . I(R=1) I(R=0)
D (QO,QO) -~ (Y - Q0<R>W (A))) {90(1 | W*(A)) - 90(0 ’ W*(A))}

+Qo(1, W*(A)) — Qo(0, W*(A)) — 2,

where Qo(R, W*(A)) = Eo(Y | R,W*(A)).
We will now show that Qo(R, W*(A)) is only a parameter of the distribu-
tion of X. Since A is conditionally independent of X, given E, we have

QO(R7 W*(A)) 3 E[E[Y | R,A,W] | R A, W<A)7E] = E(QO(R> W) | R7A7W(A))'

In addition, E(Qo(R,W) | R = r,A,W(A)) = E(Qo(r,IW) | A,W(A)) so
that the latter conditional expectation is w.r.t. the conditional density of W,
given A, W(A)). By the fact that (A, W(A)) is a CAR missing data structure
on W, the latter conditional densitylgﬁtisﬁes PW =w | W*A) = w*) =
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p(W =w | W € C(w*)), where C(W*(A)) is the coarsening for W implied
by W*(A) = (A, W(A)) (see Gill et al. (1997) or Chapter 1 in van der Laan
and Robins (2003)). Therefore, we can conclude that E(Y | R,W*(A)) is
only a parameter of the distribution of X and does thus not depend on the
conditional distribution gy of (A, A), given X.

For notational convenience, let W* = W*(A). The variance of the efficient
influence curve D*(Q, go) under Py, 4, can be written as:

v2

oy (L0=D 1R =0

E(Y = Qo(R, W™)) (93(1|W*) g%(OIW*)>
FE QL) = Q(0, W) — 4i)?

(LW a0, W)

- E<go(1|W*) +go(0!W*)>

FE (Qo(1W) = Qo(0.W))* — v

= oo 5 (L) O L ot o) - Qw067

— 2
B E(o2(1L,W*(8) | B) . E(@2(0.W*(5)) | E)
EE?““'E)( wd[6.E) T 0]6.E) )

+Ep 3 I | E)E [(Qo(1,W(8)) = Qo(0,W*(8)))* | E| — g

EgY I(6 | E)®(Qo,90)(0, E) — ¥,
5

where o2 (r, W*) = Eo((Y —Qo(R, W*))? | R = r,W*) (which is only a function
of the distribution of X by the same argument provided above for Qo (R, W*)).

Assume that the cost of measuring W(J) equals s(d). Then the average
cost across n subjects is 1/n 31 | s(A;). The expected cost per subject is thus
ErYss(0)II(d | E), and assume that we wish to bound the expected cost
per subject by a number B. Given )y and the treatment mechanism gq, an
optimal fixed design for II would now be obtained by, for each E, minimizing

Z H(5 ’ E)(I)(Qo, 90)(57 E)

over (II(6 | E) : ) under the constraint that > 5 I1(J | £)s(d) = B. Thus for
each F, this is a minimizer of a linear criteria under a linear constraint. This
minimum can be obtained with standard constrained minimization algorithms
(e.g., simplex algorithm). We denote 1t§1118 optimal choice with I, g4, .
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A targeted adaptive design is given by II; = Iy, , 4 with @;_; being an
estimator based on Oq,...,0;_1, which only needs to be specified to result in
an estimator of ®(Qy), and g; the adaptive treatment mechanism used in the
1-th data generating experiment.

18.3 Adapting the missingness mechanism for general
CAR censored data structures.

Let X be the full data of interest with probability distribution Pxo. Assume
that O = ®(X, A) is a specified (by ®) missing data structure on X with
censoring variable A. Assume that go(A | X) is a fixed CAR design in the
set G of CAR designs. Let D(Qo)(X) be the full data efficient influence curve
for a parameter vy of interest in the nonparametric full data model, where
(o denotes the F'x-factor of the density py of O. In the case that X can be
fully observed with positive probability, a general IPCW estimating function
is given by: (X)A
D(X

Drrew (90, Qo)(O) Mo (X)
where A = I(D(X) is function of O), and I1y(X) = Py(A = 1| X) is deter-
mined by the censoring mechanism gy. Here it needs to be assumed that there
is a positive probability that D(X) is observed. By CAR, we have that IT;(X)
is a function of O only so that D;pcow is indeed a function of O only. The
efficient influence curve for 1)y is now defined as the projection of D;pcow on
the tangent space of Qg (see van der Laan and Robins (2003)). Therefore, in
the case that the efficient influence curve is complex, one might use the simple
Dipcw (or another influence curve in the fixed design model with gy known)
to define design functions of interest to generate adaptive designs.

From an efficiency point of view, the optimal design would be the one for
which IIo(X) = 1 for all X. However, measuring variables can be expensive so
that part of the planning of a trial might be to consider the trade off between
measuring variables and thereby increase the information in the data, and
the cost of measuring these variables. For that purpose, we assume that the
proportion of observations for which D(X) can be measured is restricted by a
upper bound ¢ completely determined by the maximal total cost the designer
is willing to spend. We note that P(A = 1) = Eg,P(A =1 | X) = Eg,I1o(X).

We now define as design function

9Qo = arg min VAR‘.‘]OyQOD?PCW(g(]? QO)(O)

9€G1,Eq, o (X)<6
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That is, we are interested to select a missing-ness mechanism which minimizes
the variance of D;pcw under the constraint that the missing-ness mechanism
is less “expensive” than §. In order to investigate if this kind of design function
can be determined in closed form we investigate this minimization problem in
more detail.

We note that the variance of D;poyw is given by

D*(X)
Io(X)

2
Ex + ;-

Treating X as discrete, the minimization problem over the missingness mech-
anism Il reduces to minimizing

Y e

xT

over IT under the constraint that >, I1(z)po(x) = d, where pg(x) denotes the
probability distribution of X. We note that these summations/integrals w.r.t.
po(X) are identified by the Px-factor @)y, since the variance of the observable
Dipew is obviously identified from the observed data distribution. If II(X)
only depends on X through (say, baseline covariates) W = ®(X) for some ®,
then we could write the criteria to be minimized as

Eo(D*(X) | W)
owy

H—>E0

Thus, in this case we need to minimize I — Eyo02(W)/TI(W) under the
constraint that Ew II(W) = 6, where 02 (W) = Eo(D?*(X) | W). The Lagrange
multiplier global minimization problem corresponding with this constrained
minimization problem is given by

- Z% — M (w)po(w) - 3}

The solution to this minimization problem is given by

Uo(W)

O——"".
E(]O'()(W)

This solution is not necessarily smaller than 1 for all W. However, it can easily
be projected in a function between 0 and 1. For example, it does suggest the
following design function:

. . 50'0(W) )
IMg,(W) = co(W)min | 1, =——~— |,
(1) <g3<%mm
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where ¢y(IV) is a normalizing constant so that Eq,Ilg,(W) = 6. This optimal
fixed design now implies a targeted adaptive design II, = Ilg, ,, where Q;_;
needs to be specified till the degree that it maps into an estimator of o2(W).

We will now present some examples of missing data structures for which
we can determine this closed form targeted adaptive design.

For the sake of illustration we first consider a simple example. Suppose that
the full data is X = (Y, W), where Y is an outcome of interest and W is a
vector of baseline covariates. Suppose we observe O = (W, A; AY'), where A is
a missing indicator which equals 1 if the outcome is observed, and 0 otherwise.
Suppose that the parameter of interest is the mean, 19 = EyY, of Y. A CAR
fixed design/censoring mechanism is a conditional distribution of A, given X,
which is only allowed to depend on X through W. The efficient influence curve
in the nonparametric full data model is given by D(¢)(X) = (Y — 1)o). The
IPCW-component of the efficient influence curve is given by:

D(ho)(Y)A
D , 0)= —~—+—.
IPCW(QO 1/10)( ) HO(W)
The variance of Drpow is expressed as
Y2 _ EO(Y2 ’ ”7)

Eo

(W) " T,(W)

Thus, we need to minimize II — Eyo2(W)/II(W) under the constraint that
EwI(W) = 4§, where 02(W) = E(Y? | W). The Lagrange multiplier global
minimization problem corresponding with this constrained minimization prob-
lem is given by

-y (w Y (w)p(w) — 6.

The solution to this minimization problem is given by

O'()(W)
E()O'()(W) ’

This solution is not necessarily smaller than 1 for all W. However, it can easily
be projected in a function between 0 and 1. For example, it does suggest the
following design function:

Mo, (W) = co(W) min (1, W) ,
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where ¢o(IV) is a normalizing constant so that Eg,Ilo,(W) = 6. Thus, this
fixed design gives preference to measure the more variable Y in order to obtain
more information for the marginal mean of Y.

This implies as adaptive design II, = Ilp, , with );_; representing an
estimator of E(Y? | W), and the empirical distribution for the marginal of TV,
based on Oq,...,0;_;.

It is also of interest to compare this design function based on the IPCW
estimating function with the design function one would obtain if one uses the
actual efficient influence curve. The efficient influence curve is given by:

(Y — Eo(Y | A=1,W))A

D*(Q0790)(O) = Ho(W)

+Eo(Y |A=1W)— .

The variance of the efficient influence curve is thus given by

(Y —E)(Y |A=1, W))2
Ih(W) 7

Ey

plus a term which does not depend on II;. Thus, in this case, we find the

Lagrange multiplier solution
(W)

Eog(W)’

where o2 (W) = Eo{(Y — Eo(Y | A = 1,W))? | W}. This results in the
suggested design function:

J

£, (W) = (W) min (1, M) ,

where ¢o(W) is a normalizing constant so that Eq, I, (W) = §. In this partic-
ular example, there is no reason to give preference to Ilg,, but, instead, 117, is
the preferred design function, but in situations in which the efficient influence
curve is too complex, the design function based on the IPCW component of
the efficient influence curve might be more tractable.

18.4 Adapting the missingness mechanisms in a sequen-
tial design, and targeted MLE.

Let’s now consider a missing data structure in which X; = (Y;, E;, W;) ~ Pxao,

the effect of the variable E; on Y; is of interest, F; is expensive to measure, but

a surrogate I C W; is available for everybody. Here X;, ..., X,, are indepen-
dent and identically distributed Wit}i fommon probability distribution Pxg.
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The observed data structure is O; = (Y;, A;, AjE;, Wy), i =1,...,n. A CAR
fixed design/missingness mechanism is a conditional probability distribution
go of A;, given X, which only depends on W} = (Y;,W;). On the other hand,
an adaptive design g = (g1,...,9,) is defined by conditional probability dis-
tributions g; of A;, given X;, and O(i — 1), which only depends on X; through
Wri=1,...,n.

Let ¥y be a non-parametrically defined real valued effect of £ on Y such
as a pairwise correlation, or the regression coefficient in a marginal linear
regression of Y on E. We wish to define a targeted adaptive design. For that
purpose we will aim to minimize the variance of the efficient influence curve
of 1o over all fixed designs. Let D(Qo)(Y,E,W) be the full data efficient
influence curve in the nonparametric full data model for this parameter .
The IPCW estimating function is given by:

D(Qo)(X)A
D 0) = ——is—
rrew (Qo, 90)(O) oW+
where II(W*) = P(A =1| X) = P(A =1 | W*). The efficient influence
curve of ¥ at pg, 4, is given by:

{D(Qo)(X) — Eo(D(Qo)(X) [ A =1,W")}A

Iy (W)
+Eo(D(Qo)(X) | A=1,W).

D*<Q0790)(O> =

It follows that the variance of the efficient influence curve is given by

a5 (W)
OHO(W*)a

plus a term not depending on the missingness mechanism ¢q, where

US(W*) = EO(DI(X>2 | W7),
Di(X) = D(Qo)(X) = Eo(D(Qo)(X) | A=T1,Wr).

Suppose we wish to minimize this variance over all fixed CAR designs II un-
der the constraint that EoII(W*) = §. Thus, we need to minimize II —
Eyw-o3(W*)/TI(W*) under the constraint that Ey-II(1W*) = §. The Lagrange
multiplier global minimization problem corresponding with this constrained
minimization problem is given by

AW e o
————— = M) _I(w")p(w") — d}.
%*: [T (w*) 1362 b
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The solution to this minimization problem is given by

Uo(W*)

0———.
EOO'()(W*)

This solution is not necessarily smaller than 1 for all W*. However, it can easily
be projected in a function between 0 and 1. For example, it does suggest the
following design function:

o, (W*) = co(W*) min (1, m> .

This design function yields a targeted adaptive design II; = 1Ilg, ,,7i=1,...,n,
given a series of estimators @Q1,...,Q, of (). This targeted adaptive design
prefers to measure subjects for which W;* corresponds with a more variable cen-
tered full data efficient influence curve D;(X). A special case of this targeted
adaptive design is a two stage design in which one sets II; = wfori =1,...,nq,
and one sets II; = llg, for the remaining subjects i = n; +1,...,n, where
Qn, is an estimator of the distribution Qo of X = (E, W*) based on the first
n, observations.

Targeted MLE for fixed design: We will now consider the targeted
MLE of 1y for the fixed design and adaptive design, respectively. The density
of O under a fixed design Py, 4, can be factorized as:

PQo,g0 (0) = po(W*)po(E | W*)2go(A | W),

We consider a parametric model pg(E | W*) for the conditional distribution
of E, given W* = (W,Y), and we leave the marginal distribution of W* =
(W,Y) nonparametric. The maximum likelihood estimator for the marginal
distribution of W* = (W,Y") is the empirical probability distribution of W;* =
(Y;,W;), i = 1,...,n. The weighted maximum likelihood estimator for 6 is
defined as .
On = arg mgxi; Ailog pg(E; | Wi )w;,

where the weights are set to 1 in the fixed design, and, if we have an adaptive
design, then w; = ¢g*(1 | W)/g:(1 | W) for a user supplied fixed design g* € G.
We note that this maximum likelihood estimator is identical to the standard
weighted MLE for the parametric regression model of £ on W* = (Y, W)
as one would have used for uncensored data, but now restricted to all un-
censored observations with A; = 1. As a consequence, #,, can be computed
with standard regression methodolog}i g%ld software, as long as one models the

Hosted by The Berkeley Electronic Press



conditional distribution of E, given W*, with a standard regression model for
which software is available. Let Q° denote the distribution of X = (W*, E)
with marginal of W* being the empirical probability distribution, and condi-
tional of F, given W*, be equal to py, .

Let’s now consider the targeted MLE for the fixed design. Firstly, we note
that the efficient influence curve D*(Qo, go) can be written as a sum of two
components D} (Qo, go) and D3(Qo), where

D (Qo. 90) {D(Qo)(X) — Eo(%ﬁ;zg() [ A=1W)}A

D3(Qo) = Eo(D(Qo)(X)|A=1W).

We note that Dy(Qo) is a function of W* = (Y, W) with mean zero so that
it represents a score for the marginal distribution of W*. Since we use the
nonparametric maximum likelihood estimator for the marginal distribution of
W* there is no need to construct an e-fluctuation of the MLE of the marginal
distribution of W*. Thus, in order to construct a targeted MLE it remains
to construct an extension py,(e) so that pg,(0) = pp,, and <L logpy,(e) at
e = 0 equals Dj(Qo, go). Below we present an easy to implement strategy for

constructing such an e-fluctuation. Let €& be defined as
n

€)= arg max 1 pe. (e)(E; | W)™,
i=1

which defines the first step targeted MLE Q°(el) and corresponding 1} =

U(Q%(el)). Tteration of this updating step leads to the k-th step targeted
MLE. Alternatively, we define the first step targeted MLE by a solution €, of

n

0=>_ D(Qn(): 90)(0:).

i=1

In both cases we end up with a solution (or approximate solution) @} of the
last equation, which is the single drive of the resulting robust asymptotics for
the corresponding targeted MLE ¢* = U(Q7).

Constructing an e-fluctuation: We will now present an approach for
constructing the wished e-fluctuation Q9 (¢) of Q. The model fit Q° for the
conditional distribution of F, given W*, and the marginal of W* implies also
a fit for the conditional distribution of D(Q?), given W*. Let’s denote this fit
of D(Q%), given W*, with ¢°(- | W*). The density of W*, E under Q° can be

represented as

Q" E) = p)(W*)qay {D(QU)(W*, E) | W),
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where we assume that, given W*, E — D(Qo)(E, W*) is 1-1, and we treat all
random variables as discrete (otherwise, we have to include a Jacobian). As
e-fluctuation of Q°, we now propose the e-fluctuation

Qu(€) (W™, E) = pp(W*)gs, (e)(D(Q0) (W, E) | W),

where < log gq, (¢)(D(Q%) (W™, E) | W*)AL:O is given by

{D(@Qn)(W*, E) — Ep,(D(Qn)(W*, E) | A=1,W*)}A
Ty (W)
If g, is a normal density with variance o and mean equal to a fitted regression

me, (W), then gy, (¢) can be selected to be the normal density with variance
0% and mean my, (W*) + eh(Ily)(W*), where the extra covariate is defined as:

Similarly, for other types of densities gy, it will typically also be possible to
augment its mean with a covariate eh(W*) so that the score equals D1 (Q%, go).
Alternatively, if gy, is not a normal density, one could simply redefine QY
by redefining its conditional distribution of D(Q?), given W*, as a normal
density with mean Ego (D(Q%) | W*) = my, (W*) and variance 2, and thereby
proceed as above by augmenting this regression fit my, with eh(1V*).

Targeted MLE for adaptive design: For adaptive designs, the targeted
MLE requires the same extension py, (€) so that py, (0) = Qg,., and < log py, ()
at € = 0 equals Dj(Qy,,g), but where one now sets g = gy, (i.e., gg,, ), and
g; corresponds with the adaptive missingness probabilities I, ,. One sets €,
equal to the solution of

g6, (1 | Xi)

(1] %,) (4)

0= inl@en@n), 9,)(0;)

which corresponds with a weighted least squares estimator using weights w; =

Thus, the targeted MLE in which one sets ¢ = gy, in the epsilon path
(o, 4(€) can be constructed in exactly the same manner as for the fixed design
above, with go replaced by gy, and by using weights w; in the MLE-steps for .
In particular, the extra covariate h(Ily)(W;) for subject i is now replaced by
h(Ilg,, )(W7), i = 1,...,n. Thus this targeted MLE can be calculated with

standard regression software.
139
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Application of our CLT theorem for the targeted MLE in adaptive designs
(and thus also for fixed designs) proves that, under regularity conditions, 7 is
consistent and asymptotically normally distributed when EyD(Q*) = 0 implies
U (Q*) = 1o, where Q* is the limit of QF = Qy, (€,) as n — oco. Its asymptotic
normal distribution is the same as the normal limit distribution of the targeted
MLE under a fixed design P, 4,., where gq- is the stable limit of the adaptive
design g; = gg, as ¢ — 00. Specifically, we have

96, (A ’ X; )

gi(Ai | Xi)
so that statistical inference can be based on the Martingale CLT: see Theorem
8 for the precise statements.

w; - @DO ZD Q90 60) 990)(0 ) + Op(l/\/ﬁ)a

18.5 Adaptive sequentially randomized clinical trials for
time-dependent treatment.

Suppose that we observe on the i-th randomly sampled subject baseline co-
variates L;(0), a treatment A;(0), an intermediate outcome L;(1), a subsequent
treatment A,(1), and a final outcome Y; = L;(2): O; = (L;(0), A;(0), L;(1), A;(1),Y; =
Li(2)),i=1,...,n. Let Lz = (L(0), La()(1), La(oya(1)(2)) be the counterfac-

tual process one would observe on a randomly sampled subject if the subject
would have been assigned treatments a(0),a(1). Let X = (L; : a) be the col-
lection of these treatment specific random variables, which represents the full

data we would have liked to observe on each subject. The observed data on

the randomly sampled subject can be represented as a missing data structure

on X; as follows:

O; = (Li(0), Ai(0), La,0)(1), Ai(1),Yi = Lg,1y(2)), i=1,...,n.

It is assumed that X; are i.i.d. random variables with common probability
distribution Pxq. The adaptive design is defined by the distribution

gi(a ‘ Xz) = P(A’L =a ‘ Xi701> .- '701'71)7

where a = (a(0),a(1)) represents a possible treatment strategy. Conditional
on Oq,...,0;_1, it is assumed that g¢; satisfies the sequential randomization
assumption (SRA) which states:

gila | Xi) = ng ) AG =1 =a( —1), X))
= ng 7)1 Ai(G = 1), Li(j)) SRA, (45)
j=0 140
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where we used the notation A(j) = (A(0),...,A(j)), and the convention
A(—1) being empty (similarly for L). That is, the randomization probabil-
ities for treatment, A;(j), at time j for subject ¢ can be a function of the
observed past of the subject i as known at time j, and the data observed on
all previously recruited subjects 1,...,7 — 1. The set of fixed designs G are all
conditional probability distributions of A, given X, satisfying the SRA.

For example, consider a trial in which one wishes to investigate 4 drugs
for the treatment of HIV-infected patients. For that purpose, one sequentially
recruits blocks of patients over time. Each patient is initially randomized to
one of the four drugs, and after a few months an intermediate outcome (e.g.,
success or failure) is collected. Subsequently, the patient is randomized again
to a subset of these 4 drugs depending on the intermediate response, and a
final outcome is collected: e.g., if the previously assigned treatment resulted in
a good response the patient proceeds on the same treatment, but if it resulted
in a poor response (e.g., side effects), then the patient is randomized to the
remaining three drugs. In an adaptive design of the type above, one is allowed
to make these randomization probabilities also a function of the data collected
on the previously recruited patients. For example, during the trial one might
determine that patients who fail on drug 1 almost always also fail on drug 3
(e.g., due to cross-resistance), and, as a consequence, one might stop switching
patients from drug 1 to drug 3.

In this kind of trial one might be interested in comparing certain treatment
rules. As a specific example, consider the rule d(a) = d(a(0),a(1)), which as-
signs treatment a(0) at time 0, and, if the intermediate outcome is a success,
then the patient stays on a(0), but otherwise, the patient is switched to a(1).
We remind the reader that a dynamic treatment rule d applied at time points
0,1 are two functions d(j) of the observed past as available right before time
J, j=0,1. Here a(0) € {1,2,3,4}, and a(1) € {1,2,3,4}/{a(0)} is any treat-
ment different from a(0). This describes 12 possible treatment rules. Suppose
that we are interested in estimating EY,) for each of these 12 possible rules
d(a), where Yy, is the outcome one would observe on the randomly sampled
patient if the patient follows rule d(a). This counterfactual is a function of
X and a = (a(0),a(1)): L@ (0) = L(0), L@ (1) = La)(1), Ya@ = La@(2)
equals Lq(0),a(0) if La(o)(1) = 1, and else it equals Lq(0)a(1)-

Let D = {d(a) : a} denote the set of 12 possible dynamic rules d(a).
Suppose that the parameter of interest is vy = EY,; — EYy, for two rules
do,d; € D, and we leave the full data distribution unspecified. We will first
define the efficient influence curve for the fixed design and the locally efficient
targeted MLE of ¢y for the fixed and adaptive design. Subsequently, we will
present a strategy for defining targetel(zlL 1adaptive designs.

Hosted by The Berkeley Electronic Press



Let I(A = d(L)) denote the indicator that the randomly sampled subject
followed rule d: i.e., A(0) = do(L(0)), A(1) = dy(A(0),L(1)). The efficient
influence curve can be represented as the projection of the IPTW estimating
function on the tangent space of the Pxq factor )y of the density of O: see
van der Laan and Robins (2003). The IPTW estimating function for 1 is
given by

gA1X)  g(A]X)

The efficient influence curve for ¢ at a fixed design py = Qogo (Qo denotes
the Px-factor of the density of O, and gy € G is the conditional density of A,
given X') can be presented as

D*(po)(O) = Di(po)(0) + D2(po)(0) + Ds(po)(O),

where

Di(Qo:90)(0) = Eo(Drprw (0) | L(0))
D3(Qo,90)(O) = Eo(Drprw(0) | I_,(l),/_l(())) — Ey(Drprw (0) | 1_3(0)7{1(0))
D3(Qo,90)(0) = Eo(Drprw(0) | L(2), A(1)) — Eo(Drprw (O) | L(1), A(1)).

Let p = (¢%,Q%) be an initial density estimator of py = (go, Qo). For exam-
ple, p¥ could be the maximum likelihood estimator based on a working model
for Qy. Note that Q¥ includes as components an estimator of the marginal
distribution of L(0), conditional distribution of L(1), given L(0), A(0), and
conditional distribution of Y = L(2), given L(1), A(1). We will denote these
3 conditional distributions with Q;, j = 0,1,2. Let the marginal distribu-
tion of L(0) be estimated with the empirical probability distribution of L;(0),
i=1,...,n. If L(1) is a simple indicator of having a successful response to
treatment A(0), we can estimate the conditional distribution of L(1), given
L(0), A(0), with logistic regression software. Similarly, if Y is a 1-0 outcome,
we can estimate the conditional distribution of Y with logistic regression, and,
if Y is a continuous outcome, we can use linear regression with normal errors.
In the case that L(1) and or Y are categorical outcomes, then we can use
multi-nomial logistic regression models to estimate these conditional distribu-
tions.

For concreteness and the sake of illustration, we assume that L(1) and
Y = L(2) are both binary. Let Qjg;) be a logistic regression working model
for L;(j), given the past L;(j — 1), A;(j — 1):

Qo (1] LiG=1), A(G—1) !

R exp,(my(L(j — 1), Ai(j — 1) 1(7)))

, =12
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Let an = Qjo,(j) be the corresponding maximum likelihood estimator accord-
ing to these Worklng models, j =1,2:

0u(j) = argmaleog{@ﬁ L) | LG = 1, AG - 1)) =12

Targeted MLE in fixed design: We now proceed to map this maximum
likelihood estimator )y, according to a possibly misspecified working model
into the fully robust targeted maximum likelihood estimator. For that purpose,
we now define the e-fluctuation @9, (e)(1 | Li(j — 1), A;(j — 1)) of these fitted
working models as

1
Lt exp (—=my(Li( — 1), Ai(j = 1) | 64(7) +ehy (LG = 1), A(G = 1))
The score of € at ¢ = 0 for observation ¢ is given by:
$5(00) = hy(Li(G = 1), Aj = D)(Le(G) = Q2 (1 | LG —1), A= 1)), j = 1,2,

and if we assume a common e for the two working models, then the score of
€ at € = 0 is given by the sum S;(0;) + S2(O;) of these two scores. We need
that this score S; equals the efficient influence curve component D;(p?). By
the fact that, D;(p)(L(j), L(j — 1), A(j — 1)) equals

(D;(p)(1, LG — 1), A(j — 1)) = D;(p)(0, L(j — 1), A(j — 1))
x (L) = Ep(L(j) | L(j = 1), A( = 1)),

it follows that we should select h;(L;(j — 1), A;(j — 1)) as

), A
(D)1, LiG = 1), Ailj = 1) = Di(p9)(0, Li(j — 1), Ai(G = 1)), 5 = 1,2

Let €2 be the MLE of €. Since the empirical marginal distribution of L(0)
is already a nonparametric MLE, there is no need to update the marginal
distribution of L(0) under QY. Given p?, this MLE ¢ can be fitted with
standard logistic regression software. This yields now an updated fit Q} =
Q%(eY). This updating can be iterated to obtain a sequence of updates QF =
QF1(ef), k = 1,2,.... As shown in van der Laan and Rubin (2006), for k&
large enough, this results in an update so that

P,D*(go. Q) = op(1/v/n).

In our experience, a few iterations already closely approximates a solution
of the actual estimating equation P,D*(go, Q) = 0. In the sequentially ran-
domized trial gy is known so that tllnzge is no need to estimate go: i.e., in
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observational studies one replaces gy by an estimator ¢°. The targeted MLE is
defined as the substitution estimator ¥(Q¥) corresponding with the updated
MLE QF. The consistency and asymptotic linearity of this targeted MLE of
o follows in essence from the fact that PyD*(go, Q) = —(¥(Q) — 1bo) so that
solutions of the estimating equation P,D*(go,Q) = 0 in @ result in consis-
tent estimators of vy, even if the original working model and thereby Q° is
inconsistent.

Targeted MLE in adaptive design: The iterative targeted MLE for
the adaptive design based on the Qy 4, (€)-path is similar, but go(A; | X;) for
observation O; is now replaced by gs, (A; | X;) and we use weights w; = gg,, /g
in the ML-steps for €.

Thus, we now select the covariate extension hj;(L;(j — 1), 4;(j — 1)) as

As above, this results in an update (for &k large enough) so that

L2 D@k 00) 02— 0p1/ ).

The targeted MLE is defined as the substitution estimator W(QF) correspond-
ing with the updated MLE Q.

The one-step targeted MLE as defined in Section 12 is based on the path
Qo,g,, (€) for a targeted adaptive design g, = go where € is estimated by a
solution €, of

n—17

- 9e.,
Z Qan 396y, En) ge ) :
=1

7

If there are multiple solutions €, one can use the log likelihood of Qy, 4, (€) as
criteria to select the one with the highest log-likelihood.

The consistency and asymptotic linearity of this targeted MLE of ¢, follows
in essence from the fact that Py, ,D*(Q,g) = —(V(Q) — 1) for all ¢ so that
solutions of the estimating equation £ Y7, Py, .. D*(Q, 9)g/g; = 0 in Q result
in consistent estimators of vy, even if the original working model and thereby
Q" is inconsistent. Formally, our Theorem 8 provides the formal template for
proving this consistency and asymptotic linearity, under the assumption that
the adaptive design g; is asymptotically stable (i.e., asymptotically g; approx-
imates a fixed design in G), and some regularity conditions. In particular,
under these regularity conditions, it shows that

Qi (€0) ~ = 3 D Qg () 90 (0 22 ) o1/,
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where the sum is a Martingale so that statistical inference can proceed based
on the Martingale CLT, as specified in Theorem 8.

Targeted adaptive design: In order to formulate a targeted adaptive
design targeted at 1), we propose the design function:

9, = arg grélgrll PQO,QD%PTW(Qm 9).

That is, gg, is the fixed design which minimizes the variance of the IPTW

component of the efficient influence curve among all fixed designs in a user

supplied set G;. We suggest that this design function is more tractable than the

design function minimizing the variance of the actual efficient influence curve

of 1y, and that it still has nice properties since the actual efficient influence

curve is defined as the projection of D;pry on the tangent space of Q).
Since the IPTW estimating function for 1 is given by

A=di(L) I(A= do<L>>> o

(K
DprW(O)"”( JATX) T gAX)

it follows that the variance of the IPTW estimating function is given by

, B Y} Yi
(9. Q) = E{g(dl(Lah) X) " gldo(La,) | X)}’

plus ¥2. Treating [ as discrete, and noting that we can ignore the 1 term,
this can be written as:

2 _ 2 1(di(1) = a)pa, () + I(do(l) = a)pa, (1)
0°(9,Qo) = Zl:za:l(?) g(a 1)

Z Z ¢0(a7 l)

T gall)
where py(l) denotes the density of the counterfactual process Ly under dynamic
treatment rule d, and ¢ is defined as the numerator in the integrand on the

left-hand side summation. By the G-computation formula, this counterfactual
density py is identified by the Fx-part )y of pg, and is given by

pa(l) = Qoo(1(0)) Qo1 (I(1) [ 1(0), a(0) = d(1(0)))Qo2(1(2) [ {(1), a = d(I(1)))

in which the treatment in the conditioning events is set at a value determinis-
tically implied by the rule d and [. One now needs to minimize this variance
expression over the conditional probability distribution g(a | {) = g(a(0) |

1(0))g(a(1) | a(0),1(1)) among all g 61% In certain settings the optimal gq,
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exists in closed form in terms of ¢y and can be derived analogue to our closed
form derivations for the treatment mechanism in clinical trials.

This approach for generating candidate targeted adaptive designs can be
generalized to a set of pairwise comparisons of dynamic treatment regimens,
as in Section 2.

18.6 Adapting the monitoring mechanism: current sta-
tus data.

Let the full data on an experimental unit be given by X = (T, W), where T
is a time till onset of disease, and W is a vector of baseline covariates. The
observed data on an experimental unit is O = (W,C,A = I(T' < C)), where
C' is the monitoring time at which one determines the current status A of
the unit. We refer to chapter 4 of van der Laan and Robins (2003) for an
overview of literature and a detailed treatment of this data structure and its
generalization to time-dependent covariates. A particular application are data
collected in carcinogenicity experiments in which W are baseline characteristics
of the mouse, and C' is the time at which the mouse is sacrificed/monitored
and the absence or presence of a tumor is determined. Suppose that one is
concerned with estimation of a smooth parameter, 1o(r) = [r(t)(1—Fro(t))dt,
of the cumulative distribution function Frg of the time till onset T', where the
function 7 is user supplied. The set of fixed CAR designs are all conditional
distributions of C', given X, for which C' is conditionally independent of T,
given W: G ={g(- | X) : g(- | X) = g(- | W)}. The variance of the efficient
influence curve of this real valued parameter 1y(r) at a distribution P, g, of
O is given by

r?(c)

Ew / 9 R | W) = Fy(e | W))de,
golc | W)

plus a term which does not depend on the monitoring density g. As shown

in 7, the optimal monitoring density minimizing this variance of the efficient

influence curve is given by:

[ 7(c) | \/Fole | W)(1 — Fy(c| W))
KA(W) ’

ng(C | W) =

where K*(WW) is the normalizing constant so that the expression on the right
hand side integrates over c till 1.

In general, for a parameter 1y for which the full data efficient influence
curve in the nonparametric full data ﬁ%del is given by D(Qo)(T, Z), we have
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that the efficient influence curve of v is given by

D(Qo)1(C,
9o(C | W)

where D(Qo)1(t, W) = £D(Qo)(t,W). Thus, the variance of the efficient
influence curve, up till a term not depending on the monitoring density, is
given by:

D*(Q0,90)(0) = W By | W) = A) + Eo(D(Qo)(T. W) | W),

2

Ew/ MW, Foe | W)(1 — Fy(e | ).

Thus, the optimal monitoring mechanism is given by

| D(Qo)i(e, W) | y/Fole | W)(1 = Fy(c | W)
K*(W) ’

gao(c | W) =

where K*(W) is the normalizing constant so that the expression on the right
hand side integrates over c till 1.

This optimal fixed design gg, is unknown since it depends on the true
conditional distribution function of 7', given W. It implies a targeted adaptive
design;

gi(c | W) = gq.(c | W),
where @); generates an estimator of Fy(c | W) based on Oy,...,0;_1. For
example, this estimator could be based on the following relation:

Folc|W)=P(A=1|C=c,W),

a logistic regression model for P(A = 1 | C = ¢,WW), and a corresponding
maximum likelihood estimator of Fy(c | W), which can be obtained with
standard software.

Given a sequence Oy, ..., O, generated with this targeted adaptive design
gi, one can estimate the unknown parameter 1, with the targeted MLE. In
order to implement a targeted MLE for a particular parameter ¢y we note the
following. Firstly, the Px-factor of the density of Oy,..., 0O, is given by:

HF F(Ci | Wi)S(1 = F(C;i | Wi)' =2

Consider an initial fit Q° representing the empirical distribution for the marginal

distribution of W and a fit FO(- | W) = < +exp(7hé(c)fﬁow) of the conditional

distribution of 7', given W. Consider the e-fluctuation:

1
1+ exp(—{}5(c) + LW + eh(c, W)))’

Fop(c| W) =
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The score of € at € = 0 is given by h(C,W)(A — F°(C | W)). Since the model
for X is left unspecified, for a parameter v, with full data efficient influence
curve D(Q)(T, Z), the efficient influence curve for ¢y at Py, 4, is given by

_ D(Qo):(C, W)

D*(Qo, 90)(0) = 7(C | VI’/) (Fo(C | W) = A) + Eo(D(Qo)(T, W) | W),

where D(Qo)1(t, W) = £D(t,W). Thus the component of the efficient influ-

ence curve which represents a score of the conditional distribution of T', given
W, part of the likelihood is given by D(Qo)1/g0(Fo — A).

This shows that, in order to obtain the targeted MLE for a fixed design,
we should chose as additional covariate h(C, W) the following choice:

D(@)(C. V)

h* (g0, Q°)(C, W) = — 9(C W)

Consider now data generated by an adaptive design. Let Fp (- | W) be a
weighted maximum likelihood estimator of Fy(- | W) according to a working
model with weights ¢*(C; | W;)/g:(C; | W;) for a user supplied fixed moni-
toring design g* € G. Consider the path Fy, j«(g, @, )(€) through Fy defined
above, but with go replaced by gy, , and let Qy, (¢) represent the corresponding
path through @y (where the marginal of W is set at the empirical probability
distribution). Let €, be the solution of

n

0="> D*(Qo,(en), 9o, )i,

i=1

where w; = gp, (Ci | Xi)/9:(Ci | Xi), 1 =1,...,n. It follows that
€ = argmax Y w;10g { Fo, 1+ (40,00, ()(Cs | W)™ (1 = Foy (g0, 00,)) (Ci | Wi)' "2},
i=1

which is obtained with standard logistic regression software. In the case that
h*(g,Q) does not depend on @), such as in the case that ¥y = [r(¢)(1 —
Fro)(t)dt, it follows that the k-th step of this targeted MLE equals the first
step targeted MLE.

As a consequence of our general CLT theorem for targeted MLE in adaptive
designs g; = gg, ,, it follows that, under regularity conditions, the resulting
targeted MLE of 1)y is always consistent and asymptotically linear (even if the
working model is misspecified)

W(Qenygen (Gn)) — Yo = i zn: D* (Ql‘)o,geo (60)7 990)<Oi)wi + OP(l/\/ﬁ)7
=1 148
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where the sum is a Martingale so that statistical inference can be based on
the Martingale Central Limit Theorem, as specified in Theorem 8. That is,
by using a targeted adaptive design and targeted MLE we adapt towards the
optimal design ¢g(Qo) (and we are consistent in doing so if @* = @), and
we achieve the asymptotic normal limit distribution corresponding with i.i.d.
sampling from Py, 4(q+)-

18.7 Adapting the monitoring mechanism: interval cen-
sored data.

Let the full data be given by X = (T,W) again, where T is the time till
onset of a disease which can only be observed by monitoring and testing the
unit of study. Suppose that T is discrete on time points ty < ... < t;. Let
A(1),..., A(J) represent monitoring indicators, where A(j) = 1 if the subject
is monitored at time ¢; and is zero otherwise. The observed data on the i-th
experimental unit is

O; = (Wqu(])vAl(]) = Al(])I(Tz < tj)’j =1,..., J)'

Thus, for each monitoring time we observe the indicator if the onset of the
disease occurred or not. A fixed design is the conditional probability distri-
bution of A = (A(1),...,A(J)), given (T, W), and is assumed to satisfy the
sequential randomization assumption:

g(A] X) = Hgy 7 AG—1),A(G —1),W).

In words, the probability of being monitored at time ¢;, past monitoring A(j —
1) and X, only depends on the observed indicators A(1),...,A(j — 1), and
the baseline covariates W.

An adaptive design, on the other hand, will also allow that these monitoring
probabilities at time ¢; for experimental unit 7 are a function of the previously
recruited ¢ — 1 subjects:

i (ATX) Hgg 3) 1A — 1), 8,5 — 1), W;, O(i — 1)).

For example, during the course of the trial one might learn that for certain
subgroups the onsets occur mostly in the first half of time window and other
subgroups might only experience very few onsets. This kind of information
could now be used to adapt the moﬁ@oring mechanism for the subsequent
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experimental units in order to monitor with higher probability in time windows
with reasonable onset intensity.

Analogue to Section 2 and the previous subsection, we could also define a
design function as the minimizer of the variance of the IPCW estimating func-
tion for a particular parameter of interest over all fixed designs satisfying the
SRA assumption, where the IPCW estimating function is defined in Chapter
6 of van der Laan and Robins (2003). Again, this is a more tractable approach
than minimizing the variance of the efficient influence curve since the latter
does not exist in closed form, although, almost efficient closed form influence
curves are defined in chapter 6 of van der Laan and Robins (2003).

19 Adaptive designs for longitudinal data struc-
tures.

Let L, = (L4(0),..., Lo(T + 1)) be a a-specific process over time. Let T, be a
potentially random end of follow up time (e.g., survival) with support [0, 741],
and R,(t) = I(T, < t) is assumed to be a component of L,(t). Let L,(t) =
L,(min(t,T,)) be the process that stops observing L, () at this follow up time
T, in the sense that it stays constant after T,,. It is assumed that L,(t) =
La@—1)(t) is only affected by the design settings a(t — 1) = (a(0),...,a(t—1)),
t =0,...,7 + 1, which is an assumption following from the time-ordering
stating that treatment A(¢t — 1) is measured after L(¢— 1) and before L(t). Let
A be a set of possible design settings a = (a(0),...,a(7)). We will assume that
each time-specific component a(t) = (a1 (t), az(t)) of the vector a € A consists
of two real valued components (typically binary or categorical), so that it will
be clear for the readers how to immediately generalize our setting to more
than 2 components for each setting a(t) at time ¢. For example, a;(t) might
denote treatment assignment at time ¢, and as(¢) might denote an indicator
of being right censored at time t.

Let X = (L, : a € A) ~ Pxq be the full data structure. We will assume
that the model for Pxg is nonparametric. It is assumed that Xi,..., X, are
n i.i.d. copies of X. Suppose that the observed data on each of the n ex-
perimental units is O; = (A;, L; = Lya,), where A; = (A;(0),...,A;(7)) and
A;(t) = A;(min(t,T; — 1)) is truncated at T; — 1 so that it is defined up till
time 7, where T} = T; 4, is the follow up time under design A;, i = 1,...,n.
Similarly, L4, (t) = L4, (min(¢,T})) is truncated at Tj. If ay() denotes a right-
censoring indicator, then the set of possible designs A will have elements a so
that ay(t) = a;(t — 1) for ¢ larger than the first time point at which as jumps
to 1: that is, after right-censoring th<i gJOnit, the settings for treatment do not
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change anymore. In this manner, it is guaranteed that the observed A; can be

uniquely defined as an element of A, and L; = L4,.

As set of fixed designs we consider the conditional distribution of A, given

X, satisfying the sequential randomization assumption:

gla | X)

H P(A
Ta—l

HP
XHI

t=Tq
To—1

I P(A(
< T I(at)

t=T,
To—1

11 P(A(2)

To—1

H P(Ay(1)

X H I(a
=T,
To—1

Hgl ay(t

Tal

ng as(t

at) | Alt—1)=a(t—1),X)

a(t) | A(t—1) =a(t - 1), X)

a(t — 1))

=a(t) | A(t —1) = a(t — 1), La(t))

—a(t -~ 1)

= ar(t) | At — 1) = a(t — 1), La(t))

= ay(t) | Au(t) =
a(t —1)))

) la(t = 1)1, La(t))

) lav(t),a(t — 1), La(t)) T] I(a(t)

(51)

= (Z(t - 1))a

where we factorized the design in terms of an A; (say treatment assignment)

mechanism and A, (say right-censoring assignment) mechanism.

Let G be the set of all conditional distributions of A, given X, satisfying
the SRA. An adaptive CAR/SRA design is now a conditional distribution of

151
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A;, given X; and Oy, ..., 0;_1, satisfying

1 _ a A,
— 104 P(A(t) = a(t) | Ai(t —1) = a(t — 1), X, 0 — 1))
— [l P(A(t) = a(t) | Ailt — 1) = a(t — 1), Lia(t), O(i — 1)) SRA
— 105 P(Ay(t) = ar(t) | At — 1) = alt — 1), Lia(t), O — 1))

where we assumed that a(t) = a(t — 1) for t > T, — 1, and if the latter does
not hold, then, as for the fixed design, g;(a | X;) = 0. Let E;(0),..., E;(7) be
the chronological times at which A;(0),..., A;(7) are assigned, i = 1,...,n.
At time E;(t), the complete observations O; might not be available yet for
experiments j = 1,...,i — 1. Let O;(E;(t)) represent the part of O; which
is available at chronological time FE;(t), and, for notational convenience, let
Op, (i — 1) represent (O;(E;(t)):j=1,...,i—1). Then,

Tia—1

gila| X;,0( = 1)) = H gui(ar(t) | a(t — 1), Lia(t), Op, (i — 1))

H gai(aa(t) | ar(t),@(t — 1), Lia(t), Op, (i — 1)).

The density of Oy,...,0, under the adaptive design g = (g1,...,9n) is
given by:

PQo,g(Oi . Z = 1, . ,n) = f[ QO(AmLz)g(AZ | XZ', ()(Z — ]_))

= H [T Qoe(Li(t) | Li(t — 1), Ai(t — 1)g(Ai | X, O(i — 1)),

i=1t=0

where Qo(a,l) = Pxo(Lo = 1), and Qo (I(t) | I(t — 1),a(t — 1)) = Pxo(La(t) =
[(t) | Lo(t—1) = l(t—1)), which equals the conditional probabﬂlty distribution
Li(t) at I(t), given Ly(t—1) = (t—1),Ai(t—1) =a(t—1),i=1,...,n. Given
a working model Q¥ = {Qy : 8} for Qo one can now construct a maximum
likelihood estimator, possibly using likelihood based cross-validation to select
certain fine tuning parameters. Let Qg = (Qu, : t = 0,...,7 + 1) be this
maximum likelihood estimator. We note that the non-degenerate part of Qo
represents the conditional distribution of L(t), given A(t — 1), L(t — 1), where
L(t—1) always implies T > ¢, while, if %&t 1) implies that T" already occurred,
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then @, is degenerate and thus known (recall that all processes are truncated
after T').

Consider a particular parameter ¢y = W(Qy) of interest. We now wish to
focus on the targeted maximum likelihood estimator for the adaptive design,
which maps this typically inconsistent Qg into a new updated Qy, (€,) which
results in a consistent and asymptotically linear, and thereby asymptotically
normally distributed estimator of ).

Firstly, let’s consider a fixed design, since the targeted MLE for the adap-
tive design is a generalization of the targeted MLE for the fixed design. Let
D(Qo) = Yseaw(a, L(0)))Da(Qo)(Ls) be the efficient influence curve of vy
in the full data model, where it is assumed that it can be represented as a
weighted sum of a-specific functions of L,. The IPCW component of the effi-
cient influence curve can be given by (see chapter 6, van der Laan and Robins
(2003)):

w(A, L(0))D4(Qo) (L)

Drpew (Qo, 9)(0) = g(A ] X) 7

which indeed satisfies

E(Dipew(Qo,9)(0) | X) = %w(a,L(O))Da(QO)(LG),

under the assumption that sup,c 4 w(a’L(Og)zﬁg(()QO)(L“) < 00. The efficient influ-

ence curve of vy at fixed CAR design Py, , can now be represented as the
projection of Dypew (Qo, g) on the tangent space of Q:

41
D*(Qo, 9)(0) = Z EQqg(Drrew(Qo, g) | L(t), A(t — 1))

=3 Eouy(Dipew(@o.0) | Lit ~ 1), At - 1)

41

Z D:(Q()a g)v
t=0

where D;(Qy,g) is a score of Qy, t = 0,...,7 + 1. Here we used that the
tangent spaces of )y is the orthogonal sum of the tangent spaces of (), and
the latter tangent space is all functions of L(t), A(t— 1) which have conditional
mean zero given L(t — 1), A(t — 1). We also note that the sum over time ¢
stops at T since at and after this time point the two conditional expectations
cancel each other (due to the fact that all observed processes are truncated at
7.
153

Hosted by The Berkeley Electronic Press



Let {Qs,(€) : €} be a parametric extension satisfying Qy, (0) = Qip, and
that the linear span of the scores of Qy, (¢) at € = 0 include the components of
D;(Qo,,9),t=0,...,7+1: for example, € is of the same dimension as 1y and
the score of € of Q, (€) equals D;(Qy,,g). Assuming a common parameter €
for all ¢, let €. be defined as the MLE:

n 7+1

et = argmax [] [T Qu, ()(Li(t) | Li(t — 1), A,(t — 1)),
i=11=0
and iterate this procedure to obtain the k — th step targeted MLE QF =
QF1(eF) with Q° = Q,,, or we simply select ¢, as the solution of

n 7+1

0=3"3" D;(Qu, (), 9)(0).

i=1 t=0
We focus on the latter approach, since also the iterative approach ends up with
an approximate solution (), of this equation so that the same asymptotics
apply (see Section 12). The targeted MLE of vy is now defined as 1, =
U(Qn) = ¥(Qe,(€a)).

Consider now data generated in an adaptive design. Let {Qg : 6} be a
working model for @)y, and let 6,, be the weighted MLE using weights ¢g*(A; |
Xi)/9i(A; | X;) for a user supplied fixed design ¢* € G, which can be computed
as above. Consider the path above Qy, 4(¢) with g replaced by gg,, and let
€n be the solution of 0 = Y1) D*(Qs,, g, (€n), g6, )wi, Where w; = gg, /gi, 1 =
1,...,n. The targeted MLE of 1y as analyzed in Section 12 is now given by
(Qs, (€).

Thus, ¢, is defined as the solution of

n 7+1

0=2>_> D;(Qo,(e),g0,)(Oi)ws,
i=1 t=0
and the targeted MLE of vy is defined as 1,, = ¥(Qy, (€¢,,)) again.

In order to provide an explicit demonstration of this targeted MLE, con-
sider the case that L(t) fort = 1,..., 741 is binary. Suppose that @), ¢ is mod-
elled with a logistic regression model for the binary L(t), given L(t—1), A(t—1),
where we only need to model it for histories which imply that T > t. One could
assume a separate logistic regression model for each t > 1, or one could assume
models with common parameters. By adding a covariate h(t, L(t—1), A(t—1))
to the logistic regression model with parameter €, we obtain a model @y, (¢€)
whose score at € = 0 equals h(t, L(t—1), A(t—1))(L(t)— Quo(1 | L(t—1), A(t—

1)). We can represent D} (Q, g)(L(t), L(t — 1) A(t —1)) as

(D;(1,L(t—1), A(t—1))—D; (0, L(t— 1{5{;1 )—Q:(1, L(t—1), A(t—1))).
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Thus, for the fixed design we should select h*(Qq, , 9)(t, Li(t — 1), A;(t — 1)) as
(D7 (Qo., 9) (L, Li(t — 1), Ay(t — 1)) = Dy (Qo,, 9)(0, Li(t — 1), Ay(t — 1)).

For the adaptive design we select h*(Q,,gs,)(t, Li(t — 1), A;(t — 1)), t =
1,...,7+ 1,7 =1,...,n. As above, € is selected to solve the efficient in-
fluence curve equation 0 = 3>, D*(Qy, (€,), 9o, )w; = 0. The iterative targeted
MLE involves iteratively applying weighted maximum likelihood estimation
for logistic regression, which can thus be carried out with standard logistic
regression software.

If L(t) = (L(t)(1),..., L(t)(k)) is a vector of k binary variables, then we
can further factorize ()o; as a product of k conditional probabilities Qo; of
L(t)(j), given L(t)(1),...,L(t)(j — 1)) and L(t — 1), A(t — 1), and model
each of these k conditional probability distributions with logistic regression.
The (iterative) targeted MLE can in this case be computed in exactly the
same manner as above: In the above presentation of the targeted MLE for
binary L(t) replace L(1),...,L(7 + 1) by the sequence of binary variables
L()(1),...,L(1)(ky),..., L(m + 1)(1),...,L(T + 1)(k;41)), rename this last
sequence as L'(0),...,L'(7" + 1) and apply the above targeted MLE.

Since any categorical variable can be coded with 1-0 variables, this manner
of computing targeted MLE, by adding explicit covariates to the logistic re-
gression models, provides a general manner for computing the targeted MLE
for fixed and adaptive designs.

As a consequence of our general CLT Theorem 8 for the targeted MLE in
adaptive designs g; = gy, ,, it follows that, under regularity conditions, the
targeted MLE of 1y is always consistent and asymptotically linear (even if
working model Q" for (g is misspecified):

V(o (60)) = Y0 = 5 3° D" Quyie, (), 90,) O + 0p (1 /),

where the sum is a Martingale satisfying the conditions of the Martingale CLT
so that statistical inference follows. That is, by using an adaptive design g;
which learns a fixed design gy, € G as @ — 00, and applying the targeted MLE
we adapt towards the design gy, (and this design is optimal if Qp, = Qo),
and we achieve the asymptotic normal limit distribution corresponding with
iLid. sampling from Pg, g, . As is evident from our CLT theorem for the
targeted MLE in adaptive designs, the asymptotic consistency and linearity
under a misspecified working model relies on Py, ,, D*(Q*, ;) = Eg,DF(Q*) =
0 implying that W(Q*) = 1. Thus, if the full data efficient influence curve does
rely on some nuisance parameters of QIUB ghen Qs, (€,) needs to correctly specify
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these nuisance parameters. In many examples, the full data efficient influence
curve does only depend on () through 1y so that this result is automatically
true.

19.1 Example: Adaptive randomized trial with right
censored survival outcome.

The full data of interest consists of baseline covariates W, and a set of treat-
ment specific survival times T,y with support {0,1,...,7 4 1} indexed by a
set of possible single time points treatments a(0) assigned at baseline. Let
a = (a(0),a(l),...,a(r)) with a(t) = I(c = t), t = 1,2,...,7 for some set
censoring time ¢: thus, a(t) has only a single 1 at most, and after this 1 it
stays zero. If a(1) = ... = a(r) = 0, then we will also refer to this as ¢ = oc.
Let L(0) = W, Lo(t) = (I(Tuw) < t), t = 1,..., where Ty, = min(T,), c).
The full data is X = (L, : @ € A). The observed data on each experimen-
tal unit is O; = (A;, La,), where A; identifies the assigned treatment A;(0)
and the right-censoring time C;, where C; = oo if T; < C;. Equivalently,
O; = (W;, A, Ty = Ty,). Let

¢O(t) = P(Ta(o) > t) — P(T@ > t) = P(Ta(O)O > t) — P(TO() > t),

where T;0)0 = Tq(0) is the follow up time if censoring is set at ¢ = oo, which
thus equals the treatment specific survival time T ).
A CAR fixed design is a conditional distribution of A, given X, satisfying

gla | X) = Hg t) | A(t—1) =a(t—1),X)

mln(c(a),Ta )~ 1)

car T gla) | At —1) = a(t — 1), La(®) T I(a(t) = 0),

t=0 t=T,

where the first factor at ¢t = 0 denotes a treatment mechanism, and the other
factors represent the censoring mechanism, where censoring is set at oo after
the failure time T5). An adaptive CAR design g = (g1, ..., gn) consists of n
conditional distributions of A;, given X; and Oy, ..., O;_1, satisfying

gila | X;) = gi(a | X;,0(i—1 ngt t) | Ai(t—1) = a(t—1), L;(t), O(i—1)).
The density of O, ...,0, is given by:

on,g<Ola Sy On) = H Qo(Au Li)gi(Ai | Xi)
=1 156
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n 741

= I H Qoi(Li(t) | Li(t — 1), Ay(t — 1)) ﬁgi(Ai | X;,0(i — 1))

Zn Ti=min(T; 4, (0),Ci) - Z__
1:[ HO Qor(Li(t) | Li(t — 1), Ai(t — 1))
T ou(cA (0 | A = 1), Lio). O ~ 1),

where Qo (I(t) | I(t — 1), a(t — 1)) denotes the conditional probability distribu-
tion of L,(t) at I(t) given L,(t — 1) = I(t — 1), so that Qu(a,l) = P(L, = 1).
As discussed earlier, if at time F;(t), the observation Oy,...,0; 1 are not
yet fully observed, then g¢; will only depend on Oq,...,0;_; through right-
censored versions of these ¢ — 1 data structures. Note that Jo; models the
hazard of survival time 7; = Ty, (), given T; has not happened yet, baseline
covariates W, and treatment A;(0).
We could model Qy; with a logistic regression model:
1

T exp (000 F(L(0), A(0)))

where f(L(0), A(0)) is a vector valued summary measure of (L(0), A(0)). Note
that this logistic function at A(t — 1) = a(t — 1) is actually modelling

Qu(dL(t) =1 L(t-1), L(0), A(t-1), A(0)) = I(T

| \/

P(dL(t) = 1| L(t—1), A(t—1) = a(t—1),T > t) = P(Tuoy = t | Tug) > t, L(0)),

which is the hazard of the treatment specific survival time T;) indexed by
baseline treatment a(0), conditional on L(0). Let Q% = {Qy : 0} = {(Quoq) :
t) : 6} be this model for @y. The maximum likelihood estimator of § = (6(¢) :
t) can be computed with standard logistic regression software. If the survival
time is continuous (e.g.,, the time scale is chosen fine enough so that no ties
occur at the same time), then one could also model )y, with a multiplicative
intensity model:

P(AL(t) =1 | L(t=), A(t=)) = I(T > t)Ao(t) exp(8£:(L(0), A(0))),

L(

Where fi(L(0), A(0)) is a time dependent covariate defined as a function of

L(0), A(0). In particular, one could assume a Cox-proportional hazards
model for T' conditional on L(0), A(0). Again, the maximum likelihood es-
timator for the multiplicative intensity model can be fitted with standard
software (e.g., Coxph() in R).

We now wish to consider the targeted maximum likelihood estimator of
19 based on this maximum likelihoo%e?stimator for this working model QY.
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Firstly, we consider the fixed design case. An inverse probability of censoring
weighted estimating function for ¢y (tg) is given by:

1(A(0) = a0)) f(f_l<0>=o>}
(a(0)0(t0) | X)  g(00(t0) | X)

Dipew(Qo,9)(0) = I(T > ty)I(C > 1) {
=V (Qo)(to),

where

to
9(a(0)0(to) | X) = g(a(0) | L(0)) [T P(A(t) = 0| A(0) = a(0), A(t—1) =0, L(0))
t=1
is the conditional probability of having a(0) assigned and being uncensored up
till and including time ¢,. The efficient influence curve D*(Qy, g) at a fixed
design data generating distribution Py, , can be represented as the projection
of Drpecw onto the tangent space of Qy:

D*(Qo,9) = IIDipcw(Qo.g) | T(Qo))

T+1

= ZOEQo,g(DIPCW(Qo, g) | L(t), A(t — 1))

— " Egog(Drpew(Qo,g) | L(t — 1), At — 1))

t=0

= Y Eg,o(Drpew(Qo, g) | L(0), A(0),dL(t), T = min(T, C) > t)

t=0
_ZEQO,Q DIPCW(QO?Q) | L<O>7A<O)7T = min(T7 C) > t)v

t=0

where we recall that dL(t) = I(T = t,C > t) equals 1 if a failure T' = t occurs
at time t (but dL(t) = 0if C' =t but T' # t). We define h*(Qy, g)(t, L(0), A(0))
as
Eooo(Dipew (Qo, g) | L(0), A(0),dL(t) = 1,T = min(7T,C) > ¢)
_EQO,g(DIPCW(QO7 g) | L(0)7 A(())? dL(t = 07 T = min(Tv C) > t)?

and we note that

M

D*(Qo,9) = ) D;i(Qo,9)

~
Il
o

I
M~

h*(Qo, 9)(t, L(0), A(0))(dL(t) — Que(1 | L(t — 1), A(t — 1))).
158
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Let Q,(€) be a 1-dimensional extension parameter € so that Q, (0) =
Q1, and the score of € at € = 0 for observation O; equals D;(Qy,,q9) =
h*(Qo,,, 9)(t, Li(0), A;(0))(dLi(t) — Qua, (1 | Li(t — 1), A;(t — 1))). This can be
achieved by adding to the logistic regression model Qy, (1 | L;(t—1), A;(t—1))
a covariate h*(Qy,, 9)(t, L;(0), A;(0)) with coefficient €. Similarly, one can add
this covariate to the multiplicative intensity model. Let €, be the maximum
likelihood estimator of e for this one dimensional parametric model

e = axgmax [T T Qu, ((Li() | Lilt — 1), Aift — 1)),

=1t

Computing €, corresponds with fitting a logistic regression model based on
a pooled (across time) sample with a single regression coefficient € and can
thus be done with standard software. Let Qy, (€,) = (Quo,(€,) : t). The
first step targeted maximum likelihood estimator of 1)y for the fixed design
is now defined as v, = ¥(Qy, (€,)). The k-th step targeted MLE is defined
by iterating this process. One can also simply define €, as the solution of
0=32 D*(Q,(€),9) = 0.

Application of results in van der Laan and Rubin (2006) or the CLT The-
orem 8 for the k-th step targeted MLE or this latter one step targeted MLE
shows that 1), is consistent and asymptotically linear at P, , with influence
curve D*(Q*, g), where Q* is the limit of @y, (€,). In particular, if Q* = Qo,
i.e., if Q is correctly specified, then 1, is asymptotically efficient. In other
words, the targeted MLE is locally efficient.

The targeted maximum likelihood estimator for the adaptive design is now
defined by replacing g by gy, in the path Qg(¢), and estimate 6y with the
weighted maximum likelihood estimator using weights w; = ¢*(A; | X;)/g:(A; |
X;), where we also showed that ¢g* can be adaptively and sequentially esti-
mated. In addition, one uses weights w; = gy, /¢; in the equations for €.

Specifically, let Q, (¢) be a 1-dimensional extension parameter € so that
Q10, (0) = Q1p, and the score of € at € = 0 for observation O; equals D} (Qy, , 90,) =
h*(Qo,.- g0, )(t; Li(0), Ai(0))(dLi(t) — Quo, (1 | Li(t—1), A;(t —1))). This can be
achieved by adding to the logistic regression model Qy, (1 | L;(t—1), A;(t—1)) a
covariate h*(Qy, , g, ) (t, Li(0), A;(0)) with coefficient €. Similarly, one can add
this covariate to the multiplicative intensity model.

One estimates € with a solution ¢, of 0 = Y, D*(Qy, (€), g, )w; = 0 where
w; = ga, /gi- Consider the case that the adaptive design ¢g; = go,_,. Application
of our central limit theorem for a targeted MLE shows that the targeted MLE
1y, is consistent and asymptotically linear for 1)y with normal limit distribution

identical to the normal limit distribution for an asymptotically linear estimator
159
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with influence curve D*(Q*, gg,) under a fixed design data generating distri-
bution Fg, g, , where @ is the limit of Qy, (€,) and gg, € G is the stable fixed
design limit of the adaptive design ¢; = gp, , for @ — oo. In other words, v,
is asymptotically equivalent with the locally efficient targeted MLE at Pgo,96,
with an unknown fixed design gg,.Specifically, under regularity conditions,

9o, (A | X5)

gi(A; ’ Xi) * Op(l/\/ﬁ%

Qg (60)) — Yo = = 3° D" (Quy i, (c0). 92, ()
=1

where the right hand side sum is a Martingale satisfying the conditions of the
Martingale CLT so that the limit distribution is normal with mean zero and
covariance matrix which can be consistently estimated with

1& .
Zn - g Z{D (Q6n7ggn (En)y gen)wZ}Q
=1

We refer to Theorem 8 for precise statements.

The fundamental identity this robustness of the targeted MLE is based
upon is that Py, 5, D*(Q, g;)(= —(¥(Q) — o)) = 0 implies ¥(Q) — by = 0 so
that a solution @),,, such as the targeted MLE @),,, solving % > D*(Qn, go, )w; =
0 will result in an estimator ¥(@Q,,) consistent for ).

20 IPCW-Reduced Data Targeted MLE for
fixed and adaptive designs

As is apparent from our presentation of the targeted MLE for longitudinal
data structures with time dependent covariates in the previous Section 19,
the (iterative) targeted MLE can be quite involved for complex longitudinal
data structures. Therefore, it is of interest to also provide easy to compute
statistical estimation procedures which still inherit many of the nice features
of the iterative targeted MLE. For that purpose we propose a general class of
so called Inverse Probability of Censoring Weighted-Reduced Data-Targeted
MLE, which can be chosen to be much simpler by only requiring computation
of the targeted MLE for a user supplied reduced (simplified) data structure,
while weighting the log-likelihoods in this procedure with inverse probability of
censoring weights, thereby still preserving consistency under general adaptive
or fixed designs only satisfying CAR/SRA for the complete data structure.
The following applies also to fixed design by letting the design mechanism g,
for experiment ¢ be equal to a common gq for all i =1,... n.

160
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Let X = (L, : a = (a(0),...,a(K)) € A) be a collection of action/design
specific random variables L, indexed by action/design regimen a, and let the
observed data structure for one experimental unit be given by

O=(AL=Ly) = (L), A0), ..., La(K), A(K), La(K + 1)).

The latter represents the time ordering which implies that L,(t) = Lag—1)(t)
and thus La(t) = L — A(t —1)(t). Typically, L,(t) includes a component
R.(t) = I(T, < t) for a failure/end of follow up time T,, and L,(t) =
L,(min(t,T,)) becomes degenerate after this time variable 7;,. The action pro-
cess A(t) can have various components describing censoring as well as treat-
ment actions at time ¢, and for certain values of A(t — 1), such as values
implying right-censoring, the future process A(t),..., A(K) will be a deter-
ministic function of A(t — 1) = (A(0),..., A(t — 1)). In addition, typically,
certain values of the observed history L(t), A(t — 1), such as one implying the
failure time event T4 = ¢, will determine the future values A(%),..., A(K).

We assume the adaptive sequential randomization assumption on the con-
ditional distribution of A;, given X; and O(i — 1)

gi(a | X;) Hgn )| A;(t—1) = a(t—1), SRAHgm t) | Ai(t=1) = a(t—1), Lag_1):(t)),

where the coyditional distributions g; and ¢;; are allowed to be deterministic
functions of O(i—1). By support restrictions on A and the possibly determin-

istic relation between an observed history A;(t—1), L;(t) and the future action
process A;(t), ..., A;(K), this product over time ¢ can often be represented as
min(Tp;—1,cq) B B K
gila| Xi) =TI  gula(t) | Ai(t=1) = a(t-1), Li(t)) H [(&(Hl) = a(t)),
t=0 t=min(T,;—1,Ca)+

where ¢, denotes the censoring/end of follow up time implied by action regimen
a.

Under this CAR/SRA, the probability distribution of the observed data
random variable O; = (A;, La;) for the single experimental unit i, given
Oq,...,0;_1, factorizes in a factor )y implied by the full data distribution
of X and a factor g;(- | X).

tbl

AP, (0:) = I Poo(Li(t) | Li(t — 1), As(t — 1))gi(A; | X;)

Li(t) | Li(t — 1), Ay(t — 1))gi( A | X3),
=0 161
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where, by CAR we have Qu:(I(¢) | I(t — 1),a(t — 1)) = P(Lu(t) = I(t) |
Lo(t —1) = I(t — 1)) so that indeed Qq represents the identifiable part of the
full data distribution of X.

Consider a particular model M(g) = {FPy, : @ € Q} for a single exper-
imental unit O implied by a model Q for @y and a fixed design/censoring
mechanism ¢ contained in the set G of all SRA-conditional distributions of A,
given X. Consider also a particular parameter ¥ : Q@ — IR? defined on this
model Q for Qy, and let ¥y = ¥((Q)y) denote the true parameter value. Since
Qo is identifiable, one can also view U as a parameter on the model M(g) of
possible data generating distributions of O.

In this article we provide a class of so called Inverse Probability of Censoring
Weighted-Reduced Data- Targeted Maximum Likelihood estimators (IPCW-
R-TMLE), obtained by applying the iterative targeted MLE for to reduced
data structures O} or O;, but using inverse probability of censoring weighted
log-likelihoods at each step. The general targeted MLE methodology is pro-
posed and developed in van der Laan and Rubin (2006) for fixed designs,
and can thus also be applied to the complete longitudinal data structures O;.
The advantage of the IPCW-R-TML estimators is mainly of a practical nature.
That is, the IPCW-R-TMLE is often far less complex (and thereby much easier
to implement with standard software packages implementing maximum likeli-
hood procedures for the reduced data) than the actual targeted MLE for the
actual observed longitudinal data structure which includes time-dependent co-
variate processes, while the IPCW-R-TMLE still preserves and improves upon
important efficiency and robustness properties of the targeted MLE for the
reduced data structure. Specifically, an IPCW-R-TML estimator is defined by
the following steps.

Specify Reduced Data Structure for single experimental unit: Determine

a reduction O" = (A, L) (i.e., O" is a function of O), where L7, is a
measurable function of L4, where the reduction needs to be so that
it is still possible to identify the parameter of interest ¢, from the
probability distribution of O, under the under the SRA assumption
for the reduced full data structure X" = (L : a € A). For example,
O = (W =L(0),A, L(K),Y = L(K + 1)) consists of baseline covariates
W, treatment regimen A = (A(0),..., A(K)), time dependent covariate
process L(K), and a final outcome Y, while one defines O" = (W, A,Y),
which is obtained from O by deleting all time-dependent covariates.

Reduced Data Model for single experimental unit. Consider the cor-
responding reduced data SRA model M"(g") = {dP}, ,» = Q"g" : Q" €
162
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Q"} fora g" € G" (as described above in general) for O" = (A, L"), where
G" is a set of conditional distributions of A, given X" = (L. : a € A),
satisfying the SRA assumption for the reduced data structure O", and
Q" is a model for the identified component )y of the full data distribu-
tion of X". Since @ is a function of )y, it follows that the model
Q" = {Q" : Q € Q} for Qf is implied by model Q for @Qy. Let
U7 Q" — R? be such that ¥7(Q") = ¥(Q) for all Q € Q", and, in
particular, U"(Qf) = V(Qo).

Factorization of Q": Suppose dPg; v = [I; Qjygp factors in various terms

"o J=1,...,J (eg, J = K +1). Suppose that Q7,(O") depends on

O" only through ((A(0),...,A(j"—1),L"(y7)),j=1,...,J. In a typical

scenario, we have that )%, denotes the conditional distribution of L"(j"),

given (A(0),...,A(j" — 1) and L" (3" — 1). For notational convenience,

we used the short-hand notation j” = j"(j), suppressing its deterministic
dependence on j.

Determine ()j-components of efficient influence curve for reduced data model:
Let D"(P") be the efficient influence curve at dP" = dPy, ,, = Q"g" for
the parameter ¥ in the model M"(g") for the reduced data structure
O". This efficient influence curve can be decomposed as:

D'(P") = D@ .g") = Y. D}(P")

where D (P") is an element of the tangent space generated by the j-th
factor Q of Q" =1[; Qj at P", j=1,...,J.

Determine hardest )}-fluctuation functions: Given a ()" construct sub-
models {Qj(¢) : €} through Q7 at ¢ = 0, with score at € = 0 equal to

Di(Q,g"):

d .
d—logQg(e) =Di(Q",g"), j=1,...,J.
€ e=0

Construct IPCW-weights for each Q’-factor: For each j construct weight-
function -
g (Ai(j") | X7)

Y =1,
9i(Ai(J") | Xi)

wji =
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In short, we will often represent the weights ¢"(A;(5") | X")/g:(A(j") |
X) as g5/g;- We note

T _ T .
jo = arg C%leaé% PQngi log ijﬂ

= arg max Por logQ%, 7=1,...,J,
gQ;eQ;_ Q.gr l0g Q7 J

so that it follows that the IPCW log-likelihood loss function 3 log Qjw;
is a valid loss function for ().

IPCW-(Iterative) Targeted MLE based on reduced data at specified ¢":
We will now compute the iterative targeted MLE under i.i.d sampling

1,...,0] from Pésvgr, treating ¢” as known (e.g., estimated a priori),

but assigning IPCW-weights, as follows. Let Q" be an initial estimator

of @ such as a weighted-MLE according to a working model Q’:
r0 r T
0 _ 3" log Q" (OF)wj;.
Q’ arg 5?6%% : og QJ(OZ)wﬂ

Compute the overall amount of fluctuation with weighted maximum like-
lihood estimation:

= arg max Z Z log QTO (e)(ONwj;,

and compute the corresponding first step targeted ML update Q;l =

Q7°(ey), 7 = 1,...,J, and thereby the overall update Q™" = Q™(c},).

Iterate this process till convergence (i.e., €¥ ~ 0) and denote the final

update with @), = (Q}, :j=1,...,J).
Let D(Q",g", 9:) = >2; D3(Q", g’")j—;. Under a weak regularity condition

we have (see proof in van der Laan and Rubin (2006))

O—ZD v g5 9)(0;) ZZDT s g0 )wj;. (52)

Substitution estimator: Our estimator of ¢ is given by U"(Q").

The IPCW-R-TMLE is an estimator ()] solving an IPCW-reduced data
efficient influence curve equation (52). Firstly, we establish that this IPCW-
reduced data efficient influence curve is an ”estimating function” for the target

parameter with nice robustness properties w.r.t its nuisance parameters f, and
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go- Subsequently, we discuss the corresponding implications on the statistical
properties of the IPCW-R-TMLE.

Robustness properties of IPCW-Reduced Data Efficient Influence
Function: Recall that D" (Q", g") denotes the efficient influence curve for the
reduced data O" ~ Pyr 4 for model M" and parameter ¥". It follows from
general results in van der Laan and Robins (2003) that Pyy .- D™(Q", g") = 0 if
either Q" = Qf or ¥(Q") = V(Q}) and ¢" = gj. This double robustness result
for D" is exploited /inherited by the estimating function

Q g gO ZDT T g]/gj’m

whose corresponding estimating equation is solved by our IPCW targeted
MLE, in the following manner. We have

Jt

rer oy J0ji
PQO?QTZDj(Q ag)%‘
J

Ji

ror T T g7."
Pme()z‘D(Q 9 agi) = PQO,QOiZDj(Q g )7]
J

This implies that if g;; = go;i (i.e., the action mechanism is correctly specified),
then Py, 4, D(Q", 9", g;) = 0 for all choices of Q", g" with U(Q") = U(Qf). In
a typical scenario, we have that ()}, denotes the conditional distribution of
L7(57), given A(0),...,A(j7 — 1) and L"(j7 — 1). In this case, if go; is only
a function of O", then if Q" = Q, it follows that P, ,Dj(Qp, g )gof =0 for
all g; only being a function of O" (by using that the conditional expectatlon
of a score D%(Qf, g") of Q%, given (A(0),..., A(j" — 1) and L"(j” — 1), equals
zero), and as a consequence, Pp, ,..D(Qf, g",g) = 0 for such misspecified g.
That is, in the case that the true go; and its asymptotic fit are only functions
of the reduced data structure, we have the double robustness of the estimating
function D(Q7,¢",¢g) in the sense that Py, ,.D(Q", 9", g;) = 0 if ¥V(Q") =
U(Qp) and, either Q" = Qf or g; = go;, for all ¢".

Statistical Properties of IPCW-Reduced Data Targeted MLE:
The above mentioned robustness property of the estimating equation Y-, D(Q", g, gni) =
0, gni an estimator of gy, as solved by the IPCW-R-TMLE (@), translates under
regularity conditions in the following statistical properties of the substitution
estimator ¢, = U"(Qr). Firstly, under appropriate regularity conditions, if
Jni consistently estimates go;, then v,, will be a consistent and asymptotically
linear estimator of v¢y. In addition, if g,;(A | X) and its target go;(A | X)
are only functions of the reduced data structure O! for each i (beyond being
functions of O(i — 1)), then 1) v, is1 ggnsistent and asymptotically linear if
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either ()] consistently estimates () or g,; consistently estimates gy;, and if
both estimates are consistent, then the estimator v, is more efficient than an
efficient estimator based on n i.i.d. observations of the reduced data structure
O" only.

Off course, in adaptive of fixed designs the design mechanism gy, is typically
known so that in that case the IPCW-R-TMLE is always a consistent and
asymptotically linear estimator.

Remark: Special IPC-weighting. We note that an important feature of
the IPCW-R-TMLE is that we apply the IPC-weighting to the log of each
time-dependent dependent factor @} separately (Q" = [, Q¢). In this manner,
we guarantee that the weights are only functions of the conditioning data of the
conditional distribution of ()] so that the wished double robustness is achieved.
It shows that the manner of applying IPC-weighting is important to achieve
the wished double robustness and it also provides a more stable weighting
scheme than applying a single IPC-weight to the whole log likelihood of Q.

21 IPCW-Reduced Data-Targeted-MLE for Marginal
Structural Models for fixed and adaptive
designs.

In this section we apply the IPCW-R-TMLE presented in the previous section
to estimate causal effects in fixed or adaptive designs.

Let O; = (W; = L;(0), A;(0),..., Li(K), Ai(K),Y; = L;(K + 1)), where
L;(0) are baseline co-variates, A;(j) = (A1;(7), A2:(j)), A1;(7) denotes a treat-
ment at time j, Ay (j) = I(C; < j) indicates a censoring event/drop out at
time j, L;(j) are time dependent co-variates collected after A;(j—1) and before
A;(j), and Y; is a final outcome of interest collected at time K +1,i =1,...,n.
The chronological ordering of the data implies that L;(j) = L;z,;-1)(j) is
affected by past action history A;(j — 1). Let the full data structure be
Xi = (Lig : a € A), Lio(t) = Ligu—1)(t), so that the observed data structure
O; for the i-th experimental unit can be presented as a missing data structure
O; = (A, Lia,). It is assumed that X;, i = 1,...,n, are n i.i.d. copies of
a random variable X. We assume the sequential randomization assumption
9oi(Ai(5) | Ai(j = 1), Xi) = goi(A:(j) | Ai(j — 1)7Li(j))7_j =0,..., K, where
goi is a conditional distribution indexed by a function of O(i—1). Conditional
on Oy,...,0;_1, we have O; ~ dPg, g,;(Ai, Li) = Qo(Ai, Li)goi(A4i | X;), where

Qo(a,l) = P(L, = 1), under the assumption that gg;(a | X) > 0 for all a € A.
166
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Consider a marginal structural working model Ey(Yy,0 | V') = m(as,V | Bo)
for a user supplied working model {m(- | 3) : 5} for the counterfactual mean of
Ya,0 under treatment regimen a; = (a;(0),...,a,(K)) and no censoring (i.e.,
ay = 0), conditional on baseline covariates V' included in the set of baseline
covariates W = L(0). Our goal is to estimate [y defined non-parametrically
as

60 = \II(QO) = arg mﬁin EQO Z h(ah v)(m(ala Vv | ﬁ) - EQ0<Ya10 | V))2

for some user supplied weight function h(aq, V). A typical choice is h(ai, V) =
g*(ay | V'), where g* is a conditional distribution of A;, given V', representing
the limit of an estimate of the true conditional distribution of A;, given V'
according to a possibly misspecified working model. Equivalently,

Bo = ¥(Qo) = arg mﬂin Eqy > (a1, V)(Qo(ar, W) —m(a1,V | B))?,
where we define Qq(ar, W) = Eo(Ya,0 | W).

Conditional on Oq,...,0;_1, the model for the observed data structure
O; ~ dPy, 40; = Qogo can be written as M(go;) = {Pgg, : @}, where Q) can
be arbitrary.

Data reduction: Let the reduced data be obtained by excluding all the
time-dependent co-variates O] = (W;, A; = (A4;(0),..., A;(K)),Y;a,). Let
X" = (W, (Y, :a € A)),sothat Of = (W;, A;,Yi4,) is a missing data structure
on X[, 1=1,...,n.

SRA for reduced data: Consider an action mechanism ¢" satisfying
gA | X)=9¢g"(A] X") = ¢ (A ]| W). We consider a choice ¢" so that
P(As =0) =1 under ¢".

Reduced Data Model: In the reduced data model for O] one assumes
g (A | X7) = g"(A; | W;), so that, conditional on OF, ..., 0, O] ~ pgr oo =
Qb9 Qb = Qpy *Qp,, Where (g, is a marginal distribution of W;, Jf, is a con-
ditional distribution of Y;, given A;, W;, and ¢" is the conditional distribution
of A;, given X]. We have Q,(y | a,w) = P(Y, =y | W = w). We note that
Q6 is a function of @)y, and both are identified as counterfactual distributions:
Qp(w,a,y) = P(W =w,Y, = y) is a sub-distribution of Qo(a,l) = P(L, =1).

Consider the parameter

By = (@) = argmin B 3~ h(ar, V){Qo(ar, W) = m(ar, V| 8)}7,

ay

where Qf(a1, W) = Ey(Yao | W). It follows that §5 = (. In general,
U (Q") = ¥(Q) for any @ and Corres%),?ding Q.
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Efficient influence curve of ¥" in fixed design reduced data model:
The efficient influence curve of W" at pgr o € M"(g") is given by

P _MALY) d _or _
Dto= gT(Alo ’ W) dﬂom(Al’ 14 ’ 60)(}/ QO(AL W)>[(A2 = 0)

+Zh(a17 ﬁ m(ar, V| Bo)(Qplar, W) —m(ar, V' | Bo))
ai
= D;(ng g’/‘) + DQ(QO)?
where Qf (a1, W) = Eo(Ya,0 | W). We also note that ¢g" can be factored as

g (A0 | W) 7)1 Az(j) = 0, A1(5), W)

J)=0]A41(j —1),A2(j — 1) =0, W),

-+ i
s

where g} represents a treatment mechanism and g} a censoring mechanism.
IPCW-Weighted Reduced Data Efficient Influence Curve: By
weighting the first component D} with ¢"/ge;, we obtain

Dy (Qp, 9")(O7)g"(Ai | X7)/g0i(Ai | Xi) = D1(Qp, 9")(O0])g" (A1 | X7)/g0i(A1i0 | Xi),

which yields the following IPCW-Weighted Reduced Data Efficient Influence
Curve:

h A iy ‘/z d T
D(Qo, 90:)(01) = M%mmh, Vi | o) (Vi — Q5 (Avs, W) I(Ass = 0)

3w, V) (e, Vi | )(Qan, W) — mlan, Vi | o)
= Dl(@ojgo)( i) 4+ Da(Qp)(W5).

IPCW-R-Targeted MLE solving IPCW-Reduced Data Efficient
Influence Curve Equation: We will now compute the iterative targeted
MLE based on Of,...,0] from Pég,gr, treating ¢" as known, but assigning
IPCW-weights, as follows. Firstly, we estimate the marginal distribution Qg
of W with the empirical probability distribution of Wi, ..., W,. Let Q% be
an initial estimator of the conditional distribution )5, of Y50, given W, such
as a weighted-MLE according to a working model for Y, given A, W

QY = arg Jnax Zlog@’" (Y | Ay, Wow;,
GR%T68

http://biostats.bepress.com/ucbbiostat/paper232



where
gn (A0 | W)
9oi(A10 | Xi).
For example, if one assumes a normal error regression model for Y on A, W,
then this corresponds with weighted least squares regression, and if Y is binary,
and one assumes a logistic regression model for Y, given A, W, then this
corresponds with weighted logistic linear regression.

Subsequently, we extend the current fit Q5° with an e-fluctuation so that
the score at € = 0 equals D;(Q™, g"). As shown previously, in the normal
regression model case, this corresponds with adding a covariate-extension

c h<A1i7 ‘/L) i
g" (A0 | Wy) dBy

m(A1i7 Vi ‘ ﬁo)

and, in the logistic regression case, one adds the covariate extension

hA V) g Vil o)
9" (A1i0 | Wi) mg, (1 — mg, ) (A1, Vi)

to the logit. We now compute the amount of fluctuation with weighted maxi-
mum likelihood

6, = argmax _ »_ log Q5 (¢) (0w,
(]

which corresponds with univariate weighted least squares regression or univari-
ate weighted logistic regression, and can thus be done with standard software.
We now compute the corresponding first step targeted ML update Q5! =

20(ek) of Q™. We iterate this process till convergence (i.e., €& =~ 0) and

denote the final update with Q4. If m(- | 8) is linear in [ or if it is a logistic
linear model, then it follows that the e-fluctuations mentioned above do not
depend on the updates Q3¥, and, as a consequence, convergence occurs in one
single update step: Q3¢ = Q4! k=2,3,.. ..

Let Q) = (Q7,,®%,) be the corresponding estimate of the true Qf =
(Qb1, @b2). Under a weak regularity condition we have that the IPCW-R-

TMLE @);, of Qj solves the IPCW-R-Efficient influence curve equation
0= Z D(Qr,, 90:)(0s).

Substitution estimator: The IPCW-R-TML estimator of Gy = ¥(Qy) is

given by U"(Q").
Estimation of Treatment and Censoring mechanism: In the case
that go; is unknown, when estilrnauting1 g@Z(A | X) it is a good strategy to give
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preference to the baseline covariates W, so that the time-dependent covariates
are only entered if they provide significant improvement relative to a fit based
on the baseline covariates only. In this manner, one obtains relatively stable
weights w; = gj(A4; | Xi)/g0i(A; | Xi). In addition, as point out above,
it exploits maximally the double robust property of the IPCW-R-Efficient
influence curve function w.r.t. the baseline covariates. Application of the
central limit theorem for martingale estimating equations provides the wished
statistical inference.

22 DR-IPCW-Iterative Targeted MLE for adap-
tive designs

This section is till a large degree a copy of the previous Section 20, but we
now point out that the reduction of the data is optional and that thereby
the resulting class of iterative targeted MLE’s covers the whole range of itera-
tive targeted MLE’s as presented in this article so far (including the iterative
targeted MLE of Section 13).

Let X = (Ly : a = (a(0),...,a(K)) € A) be a collection of action/design
specific random variables L, indexed by action/design regimen a, and let the
observed data structure for one experimental unit be given by

O = (A, L=Ly) = (L), A0), ..., La(K), A(K), La(K +1)).

The latter represents the time ordering which implies that L,(t) = Lag—1)(?)
and thus L(t) = Lu_1)(t). Typically, Ly(t) includes a component R,(t) =
I(T, < t) for a failure/end of follow up time T,, and L,(t) = L,(min(¢,T,))
becomes degenerate after this time variable T,. The action process A(t) can
have various components describing censoring as well as treatment actions
at time ¢, and for certain values of A(t — 1), such as values implying right-
censoring, the future process A(t),..., A(K) will be a deterministic function
of A(t—1) = (A(0),...,A(t —1)). In addition, typically, certain values of the
observed history L(t), A(t — 1), such as one implying the failure time event
Ty =t, will determine the future values A(?),..., A(K).

We assume the adaptive sequential randomization assumption on the con-
ditional distribution of A;, given X; and O(i — 1)

(a] Xi) Hgn t) | Ai(t—1) = a(t—1), X;) "E* ] guila(t) | Ai(t=1) = a(t—1), Lag_1)4(1)),

t

where the cozlditional distributions g; and g¢;; are allowed to be deterministic
functions of O(i—1). By support restf%tions on A and the possibly determin-
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istic relation between an observed history A;(t—1), L;(t) and the future action

process A;(t), ..., A;(K), this product over time ¢ can often be represented as
min(Tg;—1,cq) B B K
gila| Xi) = II  gula(t) | Ai(t=1) = a(t-1), Li(t)) 11 I{a(t41) = a(t)),
t=0 t=min(T,;—1,Cq)+1

where ¢, denotes the censoring/end of follow up time implied by action regimen
a.

Under this CAR/SRA, the probability distribution of the observed data
random variable O; = (A;, La;) for the single experimental unit i, given
Oq,...,0,_1, factorizes in a factor )y implied by the full data distribution
of X and a factor g;(- | X).

K+1

dPq,q:(0:) = 1:[0 Poo(Li(t) | Li(t — 1), As(t — 1))gi(A; | X)

K+1

1:[0 Qoe(Li(t) | Li(t — 1), Ayt — 1)) gi(Ai | X5),

where, by CAR we have Qo (l(t) | I(t — 1),a(t — 1)) = P(L.(t) = I(t) |
Lo(t — 1) = I(t — 1)) so that indeed Qq represents the identifiable part of the
full data distribution of X.

Our goal is estimation of a parameter ¥ : Q — RY. For fixed CAR-
designs/CAR censoring mechanisms, in van der Laan and Rubin (2006) we
introduced an iterative targeted maximum likelihood estimator of 1)y = ¥(Qy).
In this section we show that this iterative targeted MLE estimator can be
generalized to adaptive designs by applying time-dependent IPCW-weights for
the corresponding time-specific log-likelihoods for Qg;. The resulting IPCW
iterative targeted MLE will now be double robust in the sense that if either
the censoring/design mechanism is known or the working model for @y is
correct, then the estimator of vy is consistent and asymptotically normally
distributed. This result implies, in particular, that even in the case that the
design is unknown, this IPCW-iterative targeted MLE is still more robust than
the MLE based on the working model. In addition, if the working model is
correctly specified, it can be expected that the finite sample and asymptotic
efficiency of the IPCW-iterative targeted MLE is very close to the finite sample
and asymptotic efficiency of the MLE for the correctly specified working model.

In addition, one can also start out reducing the data structure, and again
apply the iterative targeted maximum likelihood estimator for the reduced
data but with the appropriate time-dependent [IPCW-weights for the corre-
sponding time-specific log-likelihoodsl;?r the time-dependent factors Qp; in
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the Qp-factor of the reduced data likelihood, where ()f denotes the identified
component of Qg in the reduced data CAR model (i.e., after the reduction of
the data). In this manner, the IPCW-iterative targeted MLE provides us with
a very large class of double robust targeted maximum likelihood estimators,
where the level of robustness, complexity, and asymptotic efficiency depends
on the degree of data reduction applied: no reduction gives maximal potential
(achieved when the working model for @)y is correctly specified) asymptotic
efficiency and maximal double robustness (i.e., the estimator is consistent if
the working model for () is correctly specified, even if there is time-dependent
censoring/treatment assignment, and even if the model for censoring/design
mechanism is completely misspecified), but reduction of the data can make the
estimator much easier to implement and can provide important finite sample
robustness gains.

Consider the model M(g) = {Pgy, : @ € Q} for a single experimental unit
O implied by a model Q for )y and a fixed design/censoring mechanism g
contained in the set G of all SRA-conditional distributions of A, given X. We
note that, since @)y is identifiable based on i.i.d. sampling from an element
in M(g), one can also view ¥ as a parameter on the model M(g) of possible
data generating distributions of O.

We will now provide the class of so called Double Robust Inverse Prob-
ability of Censoring Weighted (Reduced Data) Iterative Targeted Maximum
Likelihood estimators (DR-IPCW-(R)-TMLE), obtained by applying the iter-
ative targeted MLE for fixed designs, as developed in van der Laan and Rubin
(2006), to adaptive designs, but using inverse probability of censoring weighted
time-dependent log-likelihoods at each step. In our abbreviation we put ”Re-
duced Data” between parentheses in order to indicate that reducing the data is
an optional step, which can be skipped. Specifically, the DR-IPCW-(R)-TML
estimator is defined by the following steps.

(Optional) Specify Reduced Data Structure for single experimental unit:

Determine a reduction O” = (A, L") (i.e., O" is a function of O), where

", 1s a measurable function of L4, where the reduction needs to be
so that it is still possible to identify the parameter of interest 1y from
the probability distribution of O, under the under the SRA assumption
for the reduced full data structure X" = (L : a € A). For example,
O= (W =L(0),A LK),Y = L(K + 1)) consists of baseline covariates
W, treatment regimen A = (A(0),..., A(K)), time dependent covariate
process L(K), and a final outcome Y, while one defines O™ = (W, A,Y),
which is obtained from O by deleting all time-dependent covariates. One
option is to not reduced the datla7 2in which case O" = O.
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Reduced Data Model for single experimental unit. Consider the cor-
responding reduced data SRA model M"(g") = {dP}. ,, = Q"g" : Q" €
Q"} fora g" € G” (as described above in general) for O™ = (A, L'}), where
G" is a set of conditional distributions of A, given X" = (L’ : a € A),
satisfying the SRA assumption for the reduced data structure O", and
Q" is a model for the identified component )j of the full data distribu-
tion of X". Since () is a function of )y, it follows that the model
Q" = {Q" : Q € Q} for Qf is implied by model Q for Qy. Let
U7 : Q" — R? be such that ¥7(Q") = ¥(Q) for all Q € Q", and, in
particular, U"(Qp) = ¥(Qo).

In particular, if the data is not reduced in the previous step, then O" = O,

Q =Q,g=g9, M(g)=Mg), G =G,V =V.

Factorization of Q": Suppose dPq; ;- = II; @9y factors in various terms

"o, J=1,...,J (eg, J = K +1). Suppose that Q7,(O") depends on

O only through ((A(0),...,A("—1),L"(57)),7=1,...,J. In a typical

scenario, we have that @, denotes the conditional distribution of L"(j"),

given (A(0),...,A(j" — 1) and L"(j7 — 1). For notational convenience,

we used the short-hand notation j” = j"(7), suppressing its deterministic
dependence on j.

In particular, if the data is not reduced, then dPy, 4, = II; @wgo, t =
1,...,K + 1 where @ denotes the conditional distribution of L(t),
given L(t — 1), A(t — 1), so that Q4(O) depends on O only through
(A(0),...,A(t—1)),t=1,..., K+ 1.

Determine ()j-components of efficient influence curve for reduced data model:
Let D"(P") be the efficient influence curve at dP" = dPy, ,, = Q"g" for
the parameter U” in the model M"(g") for the reduced data structure
O". This efficient influence curve can be decomposed as:

J
DT(PT‘) — DT(QT,QT) — ZD;(PT)u
j=1
where D7(P") is an element of the tangent space generated by the j-th

factor Q) of Q" =1[; Q} at P", j=1,...,J.

In particular, if the data was not reduced and the model for )y is non-
parametric, then the efficient influence curve D(P) = 5! D,(P) with

Dy(P) = Ep(D(P)(0) | A(t—1),L(t)) - Ep(D(P)(O) | A(t—1), L(t-1))

being the projection of D(P) on the tangent space generated by the
conditional distribution Qg of li%), given L(t — 1), A(t —1).
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Determine hardest )j-fluctuation functions: Given a ()" construct sub-
models {Q%(¢) : €} through Q7 at e = 0, with score at € = 0 equal to
Di(Q", g"):

L ogQr(0)

=DNQ", ), j=1,...,].
o Q9" j=1,...,

e=0

In particular, if the data is not reduced, then, given a () € Q construct
sub-models {Q;(¢) : €} through @, at € = 0, with score at ¢ = 0 equal to

Dy(Q, 9):

L og Que)

:Dt(Qag)y tzl,,K—}—l
de

e=0

Construct IPCW-weights for each j-specific @j-factor: For each j con-
struct weight-function

In short, we will often represent the weights ¢"(A;(j7) | X")/g:(A(") |
X) as g7 /gji. We note
;0 = arg Cgleaé{; Py, 4 log ngji
= argcglgécg PorgrlogQy, j=1,...,J,

so that it follows that the IPCW log-likelihood loss function 3 ; log Qjw;
is a valid loss function for Q).

In particular, if the data is not reduced, then, for each time ¢ construct
weight function
g (Ai(t —1) | X))

Wy = = ,tzl,,K+1
" a(A4t-1) X))

IPCW-(Iterative) Targeted MLE based on reduced data at specified ¢":
We will now compute the iterative targeted MLE under i.i.d sampling
0i,...,0] from Pésvgr, treating ¢” as known (e.g., estimated a priori),
but assigning IPCW-weights, as follows. Let Q" be an initial estimator
of Qy such as a weighted-MLE according to a working model Q’:

Q7 = arg e Xi:log Qj(07 Jwji.
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Compute the overall amount of fluctuation with weighted maximum like-
lihood estimation:

€h = arg max Z Z log QTO (O wji,

and compute the corresponding first step targeted ML update Q;l =

Q;O(E}L), j =1,...,J, and thereby the overall update Q™ = Q"(el).

Iterate this process till convergence (i.e., €¥ ~ 0) and denote the final

update with Q] = ( ;n:jzl,... J).
Let D(Q", 9", 9:) = >; Dj(Q", 7") . Under a weak regularity condition
we have (see proof in van der Laan and Rubin (2006))

O—ZD rg"9)(0;) ZZDT g ) (O w;;. (53)

In particular, if the data is not reduced, then @),, solves the equation

0= Z ; Di(Qn, 9")(O)wy;.

Substitution estimator: Our estimator of ¢y is given by U"(Q").

In particular, if the data is not reduced, then 1 is estimated with U(Q,,).

The DR-IPCW-R-TMLE is an estimator (), solving an IPCW-reduced
data efficient influence curve equation (53). Firstly, we establish that this
[PCW-reduced data efficient influence curve is an ”estimating function” for the
target parameter with nice robustness properties w.r.t its nuisance parameters
Qi and go. Subsequently, we discuss the corresponding implications on the
statistical properties of the DR-IPCW-R-TMLE.

Robustness properties of IPCW-Reduced Data Efficient Influence
Function: Recall that D"(Q", g") denotes the efficient influence curve for the
reduced data O" ~ Pyr s for model M" and parameter W". It follows from
general results in van der Laan and Robins (2003) that Pgy .- D™(Q", g") = 0 if
either Q" = Qp or ¥(Q") = V(Qf) and ¢g" = gi. This double robustness result
for D" is exploited /inherited by the estimating function

D(Q", 4", 90) ZDT 995/ gji;

175
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whose corresponding estimating equation is solved by our IPCW targeted
MLE, in the following manner. We have

ror T T ng
PQongiD(Q 9 agi) = PQO»gOi § :D](Q g )g]
J Jv

rer oy J0ji
PQO,Q’”ZD]‘(Q’Q)%'
J

Jt

This implies that if g;; = go;; (i-e., the action mechanism is correctly specified),
then Py, 4, D(Q", 9", g:) = 0 for all choices of Q", g" with U(Q") = ¥(Qf). In
a typical scenario, we have that @7, denotes the conditional distribution of
L™(57), given A(0),..., A(j" — 1) and L"(j7 — 1). In this case, if go; is only

a function of O", then if Q" = Qj, it follows that PQO’QTDg(QS,gT)Qng = 0 for

all g; only being a function of O (by using that the conditional expectation
of a score D}(Qq, g") of Q%, given (A(0),..., A(j" — 1) and L"(j" — 1), equals
zero), and as a consequence, Pp, ,..D(Qf, g",g) = 0 for such misspecified g¢.
That is, in the case that the true go; and its asymptotic fit are only functions
of the reduced data structure, we have the double robustness of the estimating
function D(Q", ¢",g) in the sense that Py, . D(Q", 9", g;) = 0 if V(Q") =
U(Qp) and, either Q" = Qf or g; = go;, for all ¢".
In particular, if the data is not reduced, then we have

PQo,ng(QaQ,Qi) =0 if ‘I’(Q) = 1)y and either @ = Qo or g; = goi,

for all g € G.

Statistical Properties of IPCW-R-TMLE: The above mentioned ro-
bustness property of the estimating equation Y-, D(Q", g", gni) = 0, gn; an
estimator of gy, as solved by the IPCW-R-TMLE ()], translates under reg-
ularity conditions in the following statistical properties of the substitution
estimator ¢, = U"(Qr). Firstly, under appropriate regularity conditions, if
Jni consistently estimates go;, then v, will be a consistent and asymptotically
linear estimator of v¢y. In addition, if g,;(A | X) and its target go;(A | X)
are only functions of the reduced data structure O for each i (beyond being
functions of O(i — 1)), then 1) v, is consistent and asymptotically linear if
either ()7 consistently estimates () or g,; consistently estimates gy;, and if
both estimates are consistent, then the estimator 1), is more efficient than an
efficient estimator based on n i.i.d. observations of the reduced data structure
O ~ Péa,gT only.

In particular, if the data is not reduced, and @), is solution of 0 = Y=, D(Qn, gn, Gni)(O;),

then, under regularity conditions, if either g,; consistently estimates go;, or @,
176
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consistently estimates )y, then the substitution estimator v, = ¥U(Q),,) is con-
sistent and asymptotically normally distributed. In addition, if ¢,/g. — 1
and g, converges to some fixed design gy € G, then, if (), is consistent for
(o, then the substitution estimator 1, is at least as efficient than an efficient
estimator based on n i.i.d. observations of O ~ Fy, 4.

Off course, in adaptive of fixed designs the design mechanism gy; is typically
known so that in that case the DR-IPCW-R-TMLE is always a consistent and
asymptotically linear estimator.

22.1 Example: Causal effect of treatment in presence
of baseline covariates.

Consider the case that in each experiment we observe baseline covariates W, a
treatment assignment A;, and an outcome of interest Y;, i = 1,...,n. Suppose
that the parameter of interest is the marginal causal effect of treatment on out-
come, formally defined as vy = EY) — EYy = Eo{Eo(Y | A= 1, W) — Eo(Y |
A =0,W)}. Consider a fixed design ¢" representing a fixed conditional distri-
bution of A, given W. The Qq-factor of the density of O;, given Oy, ...,0;_1,
is given by the product of the marginal probability distribution of W; and
the conditional probability distribution of Y;, given A;, W;. Consider initial
estimators Q% (W) and QY (Y | A, W) of these two factors such as maximum
likelihood estimators according to working models for the marginal distribu-
tion of W and the conditional distribution of Y, given A, W. Let Q0 (e)(W)
be a fluctuation with score D;(Q%)(W) = Q%(1,W) — Q%(0,W) — ¥(Q°)
and let Q%(e)(Y | A, W) be a fluctuation with score Dy(g", Q%) = (Y —
QYA WN{I(A=1)/g"(1|W)—T1(A=0)/g"(0| W)}. The latter fluctua-
tion can be achieved by adding an e covariate extension

(A, W) = e{I(A=1)/g"(1 | W) = I(A=0)/g"(0| W)}

to an initial linear or logistic regression fit, as presented earlier. The joint
fluctuation (QY(e)(W), Q%(e)(Y | A,W)) defines now a fluctuation of the Q°
factor of the probability distribution of the data with score at ¢ = 0 equal
to efficient influence curve D(Q?, ¢g"). We now estimate ¢ with the IPCW-
maximum likelihood estimator:

) = arg meabeg Q% (e)(Wi) +1og Q (e)(Y; | Ay, Wiw,

where w; = ¢"(A; | Wi)/g9:(A; | W;). Note that we do not need to weight the
first factor Q° (¢)(W) since this one d?s;s{, not depend on A. In the special, but
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natural case, that Q¥ is the empirical distribution of Wi, ..., W,,, then one
could replace Q°(e)(W) by Q°(WW) and thus only fluctuate the conditional
distribution of Y, given A, W.In addition, it is also an option to use a bivari-
ate fluctuation Q% (e;)(W) and Q°(e2)(Y | A, W), but this is not necessary.
This defines now an update Q. = Q%(e%). We can now iterate this process
of updating. However, we note that the e-extension of Q. (e)(Y | A, W) cor-
responds typically with adding €2h(A, W) + eh(A, W) to Q°(Y | A, W) or its
logit. Thus, in the special case that QY (T¥) is the empirical distribution and
or that we use a bivariate fluctuation, convergence occurs in the first step for
the conditional distribution of Y, given A, W, so that Q¥ = Q. k=1,2,....
At convergence, we have that the final solution QF solves

_ S k k r g (A | W)
0—;D1(Qn)(Wi)+D2( s g )(Oi)m,

which can also be written as

1 n " Az W’L
T(QF) = - ;Qﬁ(l, W;) — QF (0, W;) + Dyof ﬁ»gr)(Oi)W.

Conservative statistical inference can now be based on the asymptotically lin-
ear martingale expansion

n A |

where () denotes the limit of QF.

23 Targeted Empirical Bayesian Learning for
i.i.d. sampling

The iterative targeted maximum likelihood estimation methodology in van der
Laan and Rubin (2006) for i.i.d. sampling, resulting in a sequence of updated
density estimators converging to a solution of the efficient influence curve
equation, can be generalized to a targeted empirical Bayesian learning method
in which one assumes a prior distribution on the parameter of interest and
ends up with a targeted posterior distribution of this parameter of interest. In
addition, we can extend this further to adaptive designs. In this section, we
first present targeted empirical Bayesian learning for i.i.d. sampling, and its
generalization to adaptive designs is lil%ldled in the next section.
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Consider the setting in which we observe n i.i.d. observations Oy, ..., 0,
of a random variable O ~ F,, which is known to be an element of a model
M, and let ¥ : M — R? be the target parameter mapping of interest. A
special case is that O = ®(A, X) is modelled by a CAR censored data model
calM = {dPy, = Qg : Q € Q,g € Gy} for some submodel G; of all CAR
censoring mechanisms, thereby including the fixed designs, and some model Q
for the factor @)y representing the identifiable part of the distribution of X.

Step 1, Determine Prior Distribution on Parameter of Interest: Specify
a prior distribution II of the parameter vy. Let fi; be the density of II.

Step 2, Determine targeted (frequentist) estimator of distribution P:
Consider a targeted estimated probability distribution P in the model
M. This estimator is recommended to be a targeted estimator itself
such as the iterative targeted MLE (van der Laan and Rubin (2006)).

Step 3, Determine targeted optimal e-fluctuation function: Let {P(e) :
€} € M be a fluctuation through P at ¢ = 0 with score at ¢ = 0 equal

A

to the efficient influence curve D*(P) at € = 0.

Step 4, Derive prior distribution on fluctuation parameter ¢ equiva-
lent with prior on y: Determine a prior distribution on € that yields
the assumed prior distribution on the true parameter 1y of interest. For
this purpose one notes that a prior distribution on a set £ of e-values im-
plies a prior distribution on {¥(P(e)) : € € E} (and thus on ) through
the mapping f(P) : € — U(P(e)). As a consequence, one can choose the
prior distribution of € as the probability distribution of f(P)~*(X) with
X ~ 1II, assuming f (15) is invertible. This corresponds with a random
variable E defined by drawing from II and applying f (15)*1 to it. Let
IT* be this prior distribution of €. The density of II* is given by

fu-(€) = f(f(P)(e)J (e),
where J(e) =| £ f (P)(¢) | is the Jacobian corresponding with transfor-
mation ¢ = f(P)(e).

Step 5, Determine (targeted) posterior distribution of €, given data,
treating P as fixed /non random: Since, from a Bayesian perspective,
the conditional density of Oy, ..., O,, given e, is given by [T", dP()(O;),
by Bayes formula, the posterior density of €, given the data Oy, ..., O,,
treating P as fixed and given, is given by (up till normalizing constant)

n
oo [T dP(€)(O;) fu-(e).
=1 179
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One can use standard Bayesian methodology such as Monte-Carlo Markov
Chain sampling to sample a large number of draws, say, F1, ..., Eg, from
this posterior distribution of €, given Oy, ..., O,.

Step 6, Output targeted posterior distribution of v, given data,
treating P as fixed /non random: The posterior distribution of ¢y is
now described by the sample f(P)(Ey) = V(P(Ep)), b=1,...,B.

Optional: Iterate. If P was not a targeted estimator, then one could com-
pute the posterior mean of €, given Oy, ..., O,, and compute the updated
distribution P = P(E(e | Oy,...,0,)) by substituting the posterior
mean of € into the fluctuation function P(e) for e. One now carries out
Step 3-5 (thus with the same a priori specified prior distribution on )
and one iterates this process till the posterior mean of € converges to zero
at which point we have achieved our wished targeted estimator of F,.
One now finalizes the procedure with Step 6, by outputting the posterior

distribution of 1)y.

We refer to this methodology as empirical targeted Bayesian because we
treat the (initial) frequentist estimator P in the model { P(e) : €} for the data
generating distribution as fixed so that only € is treated as a parameter on
which we put a prior distribution, and we calculate its posterior distribution
accordingly.

Rational behind the targeted posterior distribution on parame-
ter of interest: The rational of this methodology for generating a posterior
distribution of v, is as follows. To evaluate the posterior distribution of
we need to be concerned about its bias w.r.t to vy and its spread needs to be
representative of the actual standard error of the posterior mean. Regarding
the bias, because P is a targeted estimator of the data generating distribution
such as the iterative targeted MLE, \I/(P) is a robust and locally efficient esti-
mator of 1y. Consequently, also the posterior mean of the outputted posterior
distribution of 1 will be centered closely around ¥(P) and will thus represent
a robust and locally efficient estimator w.r.t to frequentist theory. Regarding
the spread, one needs to know that {Fy(¢) : €}, whose score at ¢y = 0 equals
the efficient influence curve of ¥ : M — R at Py, is a so called hardest sub-
model for estimation of v, (e.g., see Bickel et al. (1997) or van der Laan and
Robins (2003)) in the sense that estimation of the parameter 1y = ¥ (FPy(€p))
of € in this hardest sub-model of M (treating Fy as known so that only € is
the unknown parameter) is asymptotically as hard as it is to estimate 1y in
the actual model M. As a consequence, statistical inference (i.e., asymptotic
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covariance matrix, and information matrix) for a maximum likelihood estima-
tor of 1y = W(Py(€)) in this sub-model (in which €y = 0 is the only unknown
parameter) will be representative of the statistical inference of the estimator
W(P) of ¢y in the actual model M.

To make this point more specific, we consider statistical inference of the ML
estimator W(P(e,)) of U(P(e)), € = 0, in the model {P(e) : €} treating P as
given. We have that e, solves its score equation 0 = 3, D*(P(e,)), and because
P is already a targeted estimator such as the iterative targeted MLE we have
that €, ~ 0. In addition, we have the identity %\11(15(60)) = d%)EpD*(p(eo))
is the identity matrix (Lemma 1.2, page 59, van der Laan and Robins (2003)).
As a consequence, the standard delta-method applied to the MLE ¢, as an
estimator of ¢ yields the asymptotic linearity

That is, under this hardest sub-model we would estimate the asymptotic vari-
ance VAR, D*(P) of \/n(¥(P(e,)) — 1) as 1/nY; D*(P)(0;)?, which is typ-
ically the right estimate in the actual model. So this shows that indeed sta-
tistical inference of the MLE W(P(e,)) of ¥(P(e)) for the hardest submodel
provides the right statistical inference for this MLE W(P(e,)) as an estimator
of 1y in the actual model. By the asymptotic equivalence of posterior means
of posterior distributions and MLE, this also argues for the appropriateness of
Bayesian inference based on the hardest working model, as carried out by our

proposed Targeted empirical Bayesian methodology.

23.1 Example: Targeted Bayesian learning of Survival
function.

We now illustrate this completely general empirical targeted Bayesian analogue
of the iterative targeted MLE methodology with a simple example. Suppose,
we wish to estimate a survival function at a point, ¥y = FPy(O > xg), based on
n i.i.d. observations Oy,...,0, ~ F, in a nonparametric model for F.

Prior distribution: Consider a prior distribution on vy such as a uniform
distribution on [ag, by] C [0, 1] for some numbers 0 < ay < by < 1. Let 7 be its
density.

Targeted density estimator: Consider a targeted ML density estimator
p = p°(°) of the density pg, given an initial density estimator p°, a one-
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dimensional fluctuation function € — p°(€) (into valid densities), and

¢’ = arg max [ p(€)(0y),

satisfying 0 = 32, D*(p°(€°))(0;), where D*(p) = I(O < z0) — [ p(z)dz is
the efficient influence curve of W at p. In van der Laan and Rubin (2006)
we showed that indeed the first step targeted MLE’s can be constructed to
already solve the efficient influence curve estimating equation: e.g. choose
p’(e) = (1 +eD*(»")(0))p".

Targeted fluctuation of targeted density estimator: Let p(e) = (1+
eD*(p))p be the targeted fluctuation function of p whose score at € = 0 indeed
equals D*(p).

Evaluate prior distribution for ¢ implied by prior of ¢)y: We have
e — f(P)e) = U(ple)) = o (14 eD*(P)(x))p(x)dz. The inverse of ¢ —
f(ﬁ)(e) is given by

RPN 11)
~ E;D2(p)

which shows that f (f’) is invertible. In particular, this shows that we can
choose the prior distribution of € as the distribution of g(X) with X ~ II,
where II is the prior distribution on 1)y specified initially.

Targeted posterior density of e: The derivative of f (]5) at € is given
by 02 = E;D*?(P) so that the Jacobian is given by a constant J(e) = ¢®. The
univariate posterior density of €, given Oy, ..., O,, is thus given by

(| Oy, 0,) — = POO )7 (f(P(e) (54)
T I pOO) T (F(P(e))]

where we recall that 7 is the density of the prior distribution on ).

Targeted posterior density of survival functlon The posterior den-
sity of e implies the posterior distribution of f(P(e)) = W(P(e)), i.e. the
survival function at xy. In this example, one can even pursue analytic calcu-
lation of this posterior density of the survival function since it only involves
univariate density calculations. The Monte Carlo simulation approach would
be to sample E, ..., Eg from the posterior density 7(- | Oy,...,O,) specified
n (54), and evaluate the corresponding W(P(Ey)), b = 1,..., B, which gives
us a random sample from the posterior distribution of the survival function at
To, given the observed data Oq,...,0,,.
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Properties of targeted posterior distribution of survival function
and comparison with standard Bayesian learning: A standard Bayesian
approach would involve specifying a parametric model, specifying a prior dis-
tribution on all the parameters of this parametric model, calculating the cor-
responding posterior distribution involving sampling from a high dimensional
multivariate density (since there are many parameters), and model selection
(e.g.) based on the posterior density so that these calculations will have to
be carried out for lots of candidate parametric models. In spite of the com-
putational challenges and effort of this standard Bayesian approach, the re-
sulting estimator of the survival function will typically be too biased due to
model miss-specification. Model selection using a likelihood or Bayesian cri-
teria would generally not reduce the bias at the wished rate of o(1/4/n), since
the selection is in essence based on a bias variance trade off for the purpose of
estimating the whole density. As a consequence, the relative efficiency of the
simple empirical survival probability and such a standard Bayesian estimator
(e.g posterior mean) would converge to infinity in favor of the empirical sur-
vival function. The same criticism would apply to a sieve based (frequentist)
maximum likelihood estimator using (say) likelihood based cross-validation
to select models or other fine tuning parameters. The problem of both the
Bayesian and maximum likelihood estimation methodology is that the estima-
tion and model selection are not targeted towards the nice smooth parameter
being the survival probability, so that the resulting estimation procedure in-
volves the wrong bias variance trade off.

On the other hand, the targeted empirical posterior Bayesian distribu-
tion is centered at the efficient empirical survival probability (recall W(P) =
1/n>; 1(O; > xp)), and the spread of the posterior distribution is asymp-
totically completely driven by the variance of this efficient empirical survival
function estimate (and by the prior distribution for small samples). In addi-
tion, the calculations for establishing this targeted posterior distribution only
involve sampling from a univariate posterior density and is therefore easy and
fast from a computational point of view.

24 Targeted Empirical Bayesian Learning in
adaptive designs.

Consider a sequential adaptive design in which we observe O; = (A;, L; =
X;(A;)) sequentially over time, and the data generating distribution dFPy, &, =
[T Qo(Ai, Li)g(A | X) of Oy,...,0, is described by (3). Here Qo(a,l) =
P(X(a) = 1) is the identifiable comp(iggnt of the common distribution of the
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full data structure X = (X(a) : a € A), and design g is the conditional prob-
ability distribution of A = (Ay,...,A4,), given X = (X,...,X,,) satisfying
the sequential adaptive CAR assumption. We are concerned with statisti-
cal inference for a Euclidean parameter of interest ¥ : Q — ]Rd, where O
denotes a model for (Qy. Let 1y = ¥(Qy) denote the true parameter value.
Let D*(Q, g) be the efficient influence curve of ¥ in the fixed design model
M(g) = {dPy, = Qg : Q@ € Q}. Below, we describe the steps defining
targeted empirical Bayesian learning in adaptive designs.

Step 1, Determine Prior Distribution on Parameter of Interest: Spec-
ify a prior distribution II of the parameter 1y. Let fii be the density of
IT.

Step 2, Determine targeted (frequentist) estimator of distribution
P,: Consider a targeted estimated probability distribution P = P O |
the model M = {dPg 4 : Q € Q}. This estimator is recommended to be
a targeted estimator such as the iterative targeted MLE as presented in
Section 13.

Step 3, Determine targeted optimal e-fluctuation function: Let {dP, 0e).g
€} € M be a fluctuation through P = Pg 4 at € =0 with score at € =0
equal to the fixed design efficient influence curve D*(Q, gQ) for some

fixed design g possibly indexed by Q

Step 4, Derive prior distribution on fluctuation parameter ¢ equiva-
lent with prior on )y: Determine a prior distribution on € that yields
the assumed prior distribution on the true parameter v, of interest. For
this purpose one notes that a prior distribution on a set £ of e-values im-
plies a prior distribution on {W(Q(e)) : € € E} (and thus on ) through
the mapping f(Q) : € — U(Q(¢)). As a consequence, one can choose the
prior distribution of € as the probability distribution of f (Q)*l(X ) with
X ~ II, assuming f (Q) is invertible. This corresponds with a random
variable E defined by drawing from II and applying f (Q)_1 to it. Let
IT* be this prior distribution of €. The density of IT* is given by

fr-(€) = fu(f(Q)(€) I (),
where J(e) =| £ de f(@)(e) | is the Jacobian corresponding with transfor-
fratold SF YO,

Step 5, Determine (targeted) posterior distribution of ¢, given data,
treating () as fixed /non randl%EP: Since, from a Bayesian perspective,
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the conditional density of Oy, . .., O, given €, is given by [T, Q(€)(0;)g(A |
X), by Bayes formula, the posterior density of €, given the data Oy, ..., Oy,
treating () as fixed and given, is given by (up till normalizing constant)

ple|O,...,0n) = OOHQ(E)(Oi>g(A|X)fH*(E>

= oo [T Q()(0i) fu-(e)
=1
One can use standard Bayesian methodology such as Monte-Carlo Markov
Chain sampling to sample a large number of draws, say, F1, ..., Eg, from
this posterior distribution of €, given Oy, ..., O,.

Step 6, Output targeted posterior distribution of v, given data,
treating P as fixed /non random: The posterior distribution of 9y is
now described by the sample f(P)(Ey) = V(P(E)), b=1,...,B.

We refer to this methodology as empirical targeted Bayesian because we
treat the (initial) frequentist estimator P in the model { P(e) : €} for the data
generating distribution as fixed so that only € is treated as a parameter on
which we put a prior distribution, and we calculate its posterior distribution
accordingly using our general representation (3) of the data generating distri-
bution in the sequential adaptive design.

Rational behind the targeted posterior distribution on parame-
ter of interest: The rational of this methodology for generating a posterior
distribution of v, is as follows. To evaluate the posterior distribution of
we need to be concerned about its bias w.r.t to ¥y and its spread needs to be
representative of the actual standard error of the posterior mean. Regarding
the bias, because P is a targeted estimator of the data generating distribution
such as the iterative targeted MLE for adaptive designs as presented in Sec-
tion 13, \II(P) is a robust and locally efficient estimator of iy. Consequently,
also the posterior mean of the outputted posterior distribution of 1y will be
centered closely around \11(15) and will thus represent a robust and locally ef-
ficient estimator w.r.t to frequentist theory. Regarding the spread, one needs
to know that {Py(e) : €}, whose score at ¢y = 0 equals the efficient influence
curve of U : M — R at P,, is a so called hardest submodel for estimation
of 1 (e.g., see Bickel et al. (1997) or van der Laan and Robins (2003)) in the
sense that estimation of the parameter 1)y = V(Py(€g)) of € in this hardest
sub-model of M (treating Fy as known so that only € is the unknown pa-
rameter) is asymptotically as hard asligt5is to estimate 1 in the actual model
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M. As a consequence, as shown in the previous section, statistical inference
(i.e., asymptotic covariance matrix, and information matrix) for a maximum
likelihood estimator of ¢, = W(P(e)) (parameter of only unknown parame-
ter €g) in this sub-model will be representative of statistical inference for the

A

(targeted) maximum likelihood estimator W(P(e,)) of ¢y in the model M.

24.1 Example: Targeted Bayesian learning of causal ef-
fect on survival function in adaptive design.

We now illustrate this completely general empirical targeted Bayesian analogue
of the iterative targeted MLE methodology with a simple example. Suppose,
we wish to estimate a difference of survival function at a point, 1y = Py(77 >
to) — Po(To > ty), based on observations O; = (W;, A;,T; = Ti(A:)), i =
1,...,n, in a sequential adaptive design, where W; are baseline covariates, A;
is treatment, and 7} is the measured survival time. The i-th randomization
probability ¢;(1 | X; = (To;, T1;, W;) is only a function of Oy,...,0;_; and
Wi. Let () — gq be a design function so that, for example, g; = g4, | for
a sequence of estimators QA,-,l based on Oq,...,0;_1. In general, we wish to
have that ¢;/gq, converges to 1 for ¢ and n large. The fixed design efficient
influence curve of vy is given by:
D(@a)a 1) = r-eu ) {TE D - 2SO o0 w)-Qo.m)-ui)
g(1) 9(0)
where Qo(1, W) = E(Y | A =1, W), Qo(0,W) = EY | A=0W), Y =
I(T > ty), go(1) = P(A = 1), and ¥(Q) = Q(1) — Q(0).

Prior distribution on causal effect of treatment on survival: Con-
sider a prior distribution on the univariate parameter 1y such as a uniform
distribution on [ag, by] C [0, 1] for some numbers 0 < ay < by < 1. Let 7 be its
density.

Targeted ML density estimator: Consider an iterative targeted ML
density estimator Q,(Y | A) based on Oy, ..., O, so that either

9a. (Ai)
9i(Ai)
In the marginal case in which there are no baseline covariates, these two effi-

cient influence curve estimating equations are identical and result in the fol-
lowing targeted ML estimator of 1y:

Wy = > Yil(Ay =1)/g:(1) _ S YiI(A; =0
" S (Ai =10k Sil(A=0)

0= ZD*<Qn7gz)<Oz>v or 0 = ZD*(ngQn)(Ol)

)/gi(())
/9i(0) '
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In general, a slight modification in which only the Y | A, W component of the
efficient influence curve is inverse weighted, we have the following expression
for the estimator:

Y= LS Qa4 1)

=1

{ (A, =1) I(4 =0)

g(L[W:) g0 W) }+Qn(1aw/i)—Qn(0,I/Vi).

Targeted fluctuation of targeted density estimator: Let Q),(¢)(T |
A, W) be so that Q,(0) = Q,, and £ log Qn(e)’ﬁo = D*(Qn,90¢,). For ex-
ample, if one reduces the data O; = (W;, A;, T;) to (W;, A;,Y;), then this can
be arranged by modelling @, (¢)(1 | A;, W) with a logistic regression with an
extra covariate extension eh(A;, W;) so that

{I(Ai = 1)/90,(1 | Wi) — I(A; = 0)/9¢.(0 | Wi)}
Qn(1 ] Ai, Wi)(1 = Qn(1] As, Wi)) '

Evaluate prior distribution for ¢ implied by prior of ¢y: We have
e = FQu)E) = W(Qu(©) = 15 Qu((1 | A = LW) — Qu(e)(1 | A; —
0, W), where Q,(1 | A;, W;) denotes the estimate of P(Y; = 1| A;,W;). We
can choose the prior distribution of € as the distribution of g(X) with X ~ II,
where II is the prior distribution on 1)y specified initially and g denotes the
inverse of € — f(Q,)(¢), which is easy to work out in each application.

Targeted posterior density of ¢: Denote the derivative of f(Q,) at €
with 02(€) so that the Jacobian is given by J(¢) = o%(¢). In particular we can
work this out with the logistic regression fluctuation function. The univariate
posterior density of €, given Oy, ..., O,, is thus given by

sor(e | Or,...,00) = H Qu(e)(Y: | A Wr(F(Qu(€)0(e),  (55)

where we recall that 7 is the density of the prior distribution on ).
Targeted posterior density of causal effect on survival: The pos-
terior density of € implies the posterior distribution of f(Q,(€)) = ¥(Qx(€)),
i.e. the causal effect of treatment on survival function at to. In this example,
one can even pursue analytic calculation of this posterior density of the sur-
vival function difference since it only involves univariate density calculations.
The Monte Carlo simulation approach would be to sample Ej, ..., EFg from
the posterior density 7(- | Oy, ...,0,) specified in (55), and evaluate the cor-
responding ¥(Q,(Ey)), b = 1,..., B, which gives us a random sample from
the posterior distribution of the survival function differences at ty, given the

observed data Oy, ...,O,.
187
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Properties of targeted posterior distribution of causal effect of
treatment on survival function, and comparison with standard Bayesian
learning: A standard Bayesian approach would involve specifying a paramet-
ric model, specifying a prior distribution on all the parameters of this para-
metric model, calculating the corresponding posterior distribution involving
sampling from a high dimensional multivariate density (since there are many
parameters), and model selection (e.g.) based on the posterior density so that
these calculations will have to be carried out for lots of candidate parametric
models. In spite of the computational challenges and effort of this standard
Bayesian approach, the resulting estimator of the causal effect of treatment on
survival function will typically be too biased due to model miss-specification.
Model selection using a likelihood or Bayesian criteria would generally not re-
duce the bias at the wished rate of o(1/4/n), since the selection is in essence
based on a bias variance trade off for the purpose of estimating the whole
density. The same criticism would apply to a sieve based (frequentist) maxi-
mum likelihood estimator using (say) likelihood based cross-validation to select
models or other fine tuning parameters. The problem of both the Bayesian and
maximum likelihood estimation methodology is that the estimation and model
selection are not targeted towards the smooth parameter being the causal effect
of treatment on survival probability, so that the resulting estimation procedure
involves the wrong bias variance trade off.

On the other hand, the targeted empirical posterior Bayesian distribution
of the causal effect on survival is centered at the locally efficient iterative
targeted MLE W(Q,,), and the spread of the posterior distribution is asymp-
totically completely driven by the variance of this efficient influence curve
under @, at gg,, where g;/gg, converges to 1 for i large. In addition, the
calculations for establishing this targeted posterior distribution only involve
sampling from a univariate posterior density and is therefore easy and fast
from a computational point of view.

24.2 Discussion regarding targeted empirical Bayesian
learning in adaptive designs.

The proposed targeted empirical Bayesian learning allows us to use 1) the
frequentist framework and its corresponding targeted maximum likelihood es-
timators for sequential adaptive designs with good and well understood fre-
quentist properties, as needed for hypothesis testing and inference in general,
while 2) augmenting this framework with a simple straightforward calculation
of a posterior distribution for the scientific parameter of interest given a prior
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distribution on the scientific parameter of interest. In addition, one can use
the targeted empirical posterior distribution based on Oq,...,0;_; to adapt
the design g; for experiment i, ¢ = 1,...,n. This is particularly important in
cases in which prior studies provide important evidence about the scientific
parameter, which now can be incorporated to get more precise estimates for
small sample sizes, in particular, allowing for more reliable adaptations early
on in the design.

25 Sequential testing in an adaptive design

In this section we show that sequential testing, as exists in the current lit-
erature on group sequential testing in fixed designs (i.e., g; are fixed a priori
specified elements in G, i = 1,...,n), can be generalized to our general defini-
tion of adaptive designs for which the central limit theorems as presented in
this article apply. Specifically, analogue to the current literature on sequen-
tial testing in (fixed) group sequential designs, we propose a class of sequential
testing procedures based on a fixed number K of sequential testing times which
control the Type-I error at level alpha as n converges to infinity for general
adaptive designs. We will distinguish between the case in which the K subse-
quent sample sizes (i.e., times) at which one tests the null hypothesis are given
a priori and thus non-random, and the case in which the k-th sample size at
which one tests the null hypothesis is set in response to the data collected
as was available at the k — 1-th testing sample size, £k = 1...., K. We will
refer to these two scenarios as ”Sequential Testing at Fixed Sample Sizes” and
”Sequential Testing at Random Sample Sizes”.

25.1 Sequential testing at fixed sample sizes.

Consider a univariate test statistic 7'(n) based on Oy, ..., O, for testing the
null hypothesis Hy : ¢y = 0 for a univariate parameter 1y. Suppose that
one tests the null hypothesis at sample sizes ny = pin,...,ny = ppn based
on T'(ny),...,T(ny), respectively, where 0 < p; < ... < pr < 1 are fixed a
priori set proportions. We wish to use a sequential testing procedure based
on the sequential test "if T'(n;) > ¢;, then reject Hy”, j = 1,...,k, (thus, it
stops at the first j for which T'(n;) > ¢;), with the cut-offs ¢; chosen so that
the probability of falsely rejecting Hy in this sequential testing procedure is
smaller or equal than . We note that the probability of falsely rejecting H,
can be decomposed as:

P(Reject Hy) = P(T(ny) > leg@ P(T(ny) > co,T(n1) < 1)
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..—f—P(T(TLk)>Ck,T(7’Ll)<Cl,l:1...,k—1)

I
M=

P(T(TL]) > Cj,T(nl) < Cl,l = 17' - 7j - 1)
1

.
Il

Consider now a vector (aq, ..., ay) of positive numbers so that Z?Zl aj = .
Each such a vector of aj-values defines now a sequential testing procedure
controlling the Type-I error at level «, by sequentially setting c; so that

P(T(nj) >c¢;,T(m) <c,l=1,....,7—1)=«aj, j=1,...,k.

Such a sequential testing procedure requires knowing the marginal distribu-
tion of T'(nq) at the first test, the bivariate distribution of (7'(n;),T(ng)) at
the second test, and, in general, it requires knowing the joint distribution of
(T'(n1),...,T(n;)) at the j-th test, j = 1,...,k. A variety of such sequen-
tial testing procedures have been proposed in the literature based on such a
specification of aj-values. For example, a simple choice is to set the cut-offs
¢; and o so that o = P(T'(n1) > ¢1), P(T'(n2) > co | T'(n1) < 1) = a*, ...,
P(T(ng) >cx | T(nj) <c¢j,j=1,...,k—1)=a* and

k
3" a; = a, where a; = (1 — X)) ay)a*
j=1

Other popular choices can be found in the literature.

To conclude, the only requirement for an asymptotically valid class of se-
quential testing procedure is that we can establish the k-variate normal limit
distribution of (T'(ny),...,T(ng)) as n — oo. For that purpose, we assume
that the test statistic 7'(n) is such that, if Hy : ¢y = 0 is true, then

T(n) = ZD Oi,Z;)] oy + 0p(1),

\/_

where Z; is a function of Oy,...,0;_1, >; D(O;, Z;) is a univariate discrete
martingale and o2 is a consistent estimator of the variance of 1/y/n>>; D(O;, Z;)
(under Hp): eg., o2 = 1y°7 (Ol, Z;)?). Specifically, if ¢y = 0, then
E(D(O;,Z;) | O1,...,0;_1) = 07 ¢ = 1,...,n. This linear approximation
of the test-statistic can be established by applying our general central limit
Theorems 7 and 8 under the assumption that the null hypothesis Hy : ¥y = 0
is true. That gives that 1, is a Martingale asymptotically linear estimator of
1bg so that the corresponding " t-statistic” T'(n) = y/ni, /o, is approximately a
discrete univariate martingale: T'(n) = ﬁ >r . D(0;, Z;)/on,+o0p(1) for some
D specified in our theorems. 190
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By the multivariate martingale central limit Theorem 17 it follows that,
if Hy is true, then (T'(ny),...,T(ny)) is multivariate normal with mean zero
and a certain covariance matrix. Since 7T'(n;) converges to a marginal normal
distribution with mean zero and variance 1 it follows that the diagonal elements
of the covariance matrix are all equal to 1. In addition, the covariance elements
of the covariance matrix follow from the fact that for [ < m, we have

BT ()T () = ;_mzlED 0, Z;)?

Q

Sy
XN = DL/ Dm-

So, (T'(ny),...,T(ng)) converges to a multivariate normal distribution with

mean vector 0 and covariance matrix 3 with X(j,j) = 1 and X(I, m) = /pi/pm.
We will state this result as a theorem.

Theorem 11 (Sequential testing at fixed sample sizes) Consider the
sequence in n of data generating mechanisms for (Oq,...,0,) ~ Pg,g in
an adaptive design defined by g = (g1,...,0n), where the density po, g, i
defined in (3). Consider a corresponding sequence of test statistics T'(n) based
on O1,...,0, for testing the null hypothesis Hy : 1y = V(Qy) = 0 for a
univariate parameter 1y. Suppose that one tests the null hypothesis at sample
sizes my = pin,...,n, = pgn based on T(ny),...,T(ng), respectively, where
0<p1 <...<pp <1 are fired a priori set proportions. Assume that the test
statistic T'(n) is such that, if Hy : Yo = 0 is true, then

T(n)= \/_ZD Oi, Z;)] oy + 0p(1),

where Z D(0;, Z;) is a univariate discrete martingale and o2 (e.g., 02 =

L3 D(0;, Z;)?)) is a consistent estimator of the variance of 1/y/n'y>; D(O;, Z;)
asn — oo (under Hy). Specifically, if o = 0, then E(D(O;, Z;) | O, ...,0;-1) =
0,7=1,...,n. This martingale linear approximation of the test-statistic can
be established by applying our general central limit Theorems 7 and 8 under the
assumption that the null hypothesis Hy : 1o = 0 is true: thus the conditions of
these theorems provide sufficient conditions.

Then, (T'(ny),...,T(ng)) converges to a multivariate normal distribution

with mean vector 0 and covariance matriz X2 with ¥(j,7) = 1 and X(I,m) =

\/ Pt/ Pm.- 101
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Consider now a vector (aq,...,ax) of positive numbers so that Z?Zl ;=
a. Fach such a vector of a;-values defines now a sequential testing procedure
asymptotically controlling the Type-I error at level o, by sequentially setting c;
so that

P(Zj>Cj,Zl>Cl,l:1,...,j—1)2&j, jzl,...,k,

where Z ~ N(0,%), and using the sequential testing procedure "if T'(n;) > ¢;
reject Hy, j=1,...,k".

The above result can be easily generalized to the case that at n; a j-
specific test statistic Tj(n;) is used. For example, if the data Oy,...,0,, is
right-censored by a fixed censoring variable E; (i.e., the time at which the
n;-th experiment is carried out or finalized). This generalization is obtained
by assuming that the j-th test statistic 7;(n;) is such that, if Hy : ¢ = 0 is
true, then

Tj(n;) = \/_ZD (Oi, Z;) | ojn + 0,(1),
where Z D;(0;, Z;) is a univariate discrete martingale and o7, (e.g., o, =
Ly (OZ, Z;)?)) is a consistent estimator of the variance of 1/\/n'Y>; D;(O;, Z;)
as n — oo (under Hy), j = 1,..., k. Again, the derivation of the influence
curves D; would be implied by our general asymptotic linearity Theorems 7
and 8 for an estimator 1;,, of v based on (e.g., the right-censored by £
versions) of Oy, ...,O,.

25.2 Sequential testing at random sample sizes.

Consider a univariate test statistic 7'(n) being a specified function of Oy, ..., O,,
such as a standardized t-statistic T'(n) = \/n, /o, based on an estimator 1,
of a univariate parameter g, for testing the null hypothesis Hy : 19 = 0. Sup-
pose that one wishes to test the null hypothesis at k£ random sample sizes 0 <
Ni,..., N, <n between 0 and n. It is assumed that 1) N; = n;(O(N;_;),n)
is a deterministic function of the data Oy,...,On(—1) available at the pre-
vious testing sample size N(j — 1) and n, 7 = 1,...,k, and 2) Ny = ny is
non-random. In addition, these deterministic functions are such that with
probability 1 N; > N,_; for j = 2,...,k, and limsup,,_,., N1/n > 0: ie., the
random sample sizes IV; converge to infinity at the same rate as n converges
to infinity.

We wish to use a sequential testing procedure based on the sequential test

7if T'(N;) > c¢;, then reject Hy", j TQ21 ., k, (thus, it stops at the first j
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for which T'(IN;) > ¢; or it stops at NNi), with the cut-offs ¢; chosen so that
the probability of falsely rejecting H, in this sequential testing procedure is
smaller or equal than . We note that the probability of falsely rejecting H,
can be decomposed as:

P(Reject Hy) = P(T(Ny1) > 1)+ P(T(N2) > ¢, T(Ny) < 1)
+. ‘I—P(T(Nk)>Ck,T(Nl)<Cl,l:1...,k—1)

k
= Z >C]?T(Nl)<Cl7l:17"'7j_1)'

Consider now a vector (aq,...,ax) of positive numbers so that Zle aj = a.
Each such a vector of aj-values defines now a sequential testing procedure
controlling the Type-I error at level «, by sequentially setting c; so that

P(T(Nj)>Cj,T<Nl)<Cl,l:1,...,j—l>:Oéj, 1=1,... k.

Such a sequential testing procedure requires knowing the marginal distribu-
tion of T'(IV7) at the first test, the bivariate distribution of (T'(N;), T(N3)) at
the second test, and, in general, it requires knowing the joint distribution of
(T'(Ny),...,T(N;)) at the j-th test, j = 1,...,k. A variety of such sequen-
tial testing procedures have been proposed in the literature based on such a
specification of Ozj—values. For example, a simple choice is to set the cut-offs
¢; and o so that o* = P(T(Ny) > cl) P(T(N3) > co | T(Ny) < 1) =a, ...,
P(T(Ny) > ¢, | T(Nj) <¢j,j=1,...,k—1)=a* and

aj = a, where a; = (1 — X727 ap)a*

Q.
M-
i

To conclude, the requirement for an asymptotically valid class of sequential
testing procedure is that we can establish the k-variate limit distribution of
(T'(N1),...,T(Ng)) as n — 0.

Assume that the test statistic 7'(n) is such that, if Hy : ¢y = 0 is true,
then T'(n) = Z(n) + R(n), with R(n) = op(1), where

¢ S OZ,Z>
and E(D(O;,Z;) | O1,...,0;-1) = 0,4 =1,...,n, so that 3, D(O;, Z;) is a

univariate discrete martingale.
This linear approximation of the test-statistic can be established by ap-
plying our general central limit Th(fggems 7 and 8 under the assumption

Z(n) =
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that the null hypothesis Hy : 99 = 0 is true. That yields that 1, is an
asymptotically linear estimator of 1y so that the corresponding ”t-statistic”
T(n) = /ni, /o, is approximately a discrete univariate martingale: T'(n) =
ﬁ >, D(0O;, Z;) /oy + R(n) with R(n) = op(1), and for some D specified in
our theorems.

We now note that

T(N)) = —— % D(0, Z)Jon, + R(N,).

We have én < N; < n with probability 1. Thus lim,_.. | R(n) |= 0 as.
implies lim,,_,o, | R(V;) |= 0 a.s. As a consequence of the almost sure repre-
sentation theorem applied to R(n) = op(1), this implies now that, if Hy is true,
then R(N;) = op(1). This proves that, if 19 = 0, then (T'(Ny),...,T(Nk)) =
(Z(N1), ..., Z(Ng)) + op(1).

It remains to establish and characterize the multivariate normal distribu-
tion of (Z(Ny),...,Z(Ng)). We define

=1

We note that the weak convergence of the random vector (M;(n) : j) implies
the wished weak convergence of (Z(N;) : j). Given Oy, ..., 0,4, for each j,
the indicator I(i < N;) is known. Therefore,

This shows that M;(n) is a discrete univariate martingale. Let D;(0;, Z;) =
I(i < N;)D(0;, Z;) so that M;(n) = Y1, D;(0;, Z;). Define M (n) = (Mi(n), ..., My(n)) =
»  D(0;, Z;) as the multivariate martingale with j-th component M;(n),
i=1,... k.
Let £(n)* = EL Y| D*(0;, Z;). Application of the multivariate martin-
gale Theorem 17 shows that, if || D ||ls< 00, lim inf AX(n)2\ > 0 for all A (or

that X2 = lim, .., X(n)? exists and is a positive definite covariance matrix),
and that component wise

12 _ 1 —»
7ZPQ0791:D2 _EﬁZPQOaQiDQ —0 (56)

ni4 i=1

in probability as n — oo, then

VnX(n) M, :>D16\ZL(O, I), as n — oo,
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and, if ¥?(n) — X? for some positive definite covariance matrix %2, then
VnM, =p N(0,%?), as n — oo.

In addition, application of Theorem 18 teaches us that, under these same
conditions, we have that

3" D(0;, Z;)? — £(n)? — 0 in probability, as n — oo,

and, if ¥2(n) — X2, as n — oo, for a positive definite matrix ¥2, then this
also implies 1 7 | D(0;, Z;)> — %2 in probability, as n — oc.

We note that the only substantial condition is the asymptotic stability
condition for the adaptive design g; defined by (56), as we assume in each of
our central limit theorems. That is, this condition is not adding any additional
restrictions as required for the analysis of the MLE or solutions of estimating
equations.

Thus, the covariance element X(n)2(I,m), | < m, of the multivariate mar-
tingale M (n) can be consistently estimated with

— 2

Y(n) (I,m) = iZZ:D(Oi,Zz’)2,

and the corresponding correlations ¥(n)*?(I,m) are consistently estimated as:

E@)*z(l m) = >N D(0;, Z;)?
| VEN, D20y, Z0)\/S K D20, Z,)

N D2/N
= /NN, —Z;V:l /N
it DF /N,

~ \/Nl/Nm-

We conclude that (Z(Ny), ..., Z(Ny)) approximates in distribution N (0, $*2(n))
as m — oo, where ¥*2(n) is the correlation matrix corresponding with $2(n),
and the (I, m)-off diagonal elements of ¥**(n) can be consistently estimated
with y/N;/N,,. As a consequence, (T'(Ny),...,T(Ny)) approximates in distri-
bution N(0,%**(n)) as n — oo.

We will state this result as a theorem.

Theorem 12 (Sequential testing at random sample sizes) Consider the
sequence in n of data generating mec{bagzisms for (O1,...,0,) ~ Py, g in an
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adaptive design defined by g = (g1, .- ., gn), where the density pg, g, is defined

Consider a corresponding sequence of test statistics T'(n) based on Oy, . .., Oy,
for testing the null hypothesis Hy : 1y = V(Qo) = 0 for a univariate param-
eter 1gy. Suppose that one wishes to test the null hypothesis at k random

sample sizes 0 < Ni,...,< Ny < n between 0 and n. It is assumed that
N; = n;(O(Nj-1),n) is a deterministic function of Oi,...,On(j—1) and n,
7 =1,...,k, and Ny = ny is non-random. In addition, these deterministic

functions are such that with probability 1, N; > N,y for j = 2,...,k, and
limsup,,_,., N1/n > 0: i.e., the random sample sizes N; converge to infinity at
the same rate as n converges to infinity.

Assume that the test statistic T'(n) is such that, if Hy : o = 0 is true, then
T(n)=Z(n)+ op(1), where

1 n
== 2im1 D(0y, Z;
2i) = A DO )
ViYL, D(Oy, Zi)?
and E(D(O;, Z;) | O1,...,0;-1) = 0,4 =1,...,n, so that >, D(O;, Z;) is a
univariate discrete martingale. Define D;(0;, Z;) = I(i < N;)D(0;, Z;), D =
(D1, ..., Dy), and the covariance matriz (n)* = EX Y0, D*(0;, Z;). Assume

| D ||lso< 00, iminf AX(n)2X > 0 for all A (or that 2 = lim,,_.., 2(n)? exists
and is a positive definite covariance matriz), and that component wise

lZ:PQo,giD?_l?lz:Pngi[jQ_>0 (57)
= "=
i probability as n — oo.

We have, if 1o = 0, then (T'(Ny),...,T(Ng)) approzimates a multivariate
normal distribution N(0,2*2(n)) as n — oo, where ¥**(n) is the correlation
matriz of ¥2(n).

We also have that

s E(Oi, Z)? — X(n)* — 0 in probability, as n — oo,

and, if X*(n) — X2, as n — oo, for a positive definite matriz X%, then this
also implies = 371, D(0;, Z:)2 — %2 in probability, asn — oc.

Thus, the covariance elements X (n)*(I,m), I < m, can be consistently
estimated with

E/(7\7,)2(l, m) = 1 zl: D(0;, Z;)?,
196 i=1
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and the corresponding correlations $(n)**(1,m) are consistently estimated as:

S0 (m) = > D(O;, Z;)
’ VEM D2(03, Z)\/ SN D20, Z:)

N 2
= /NN, —Z;V:lDZ/N’
>t D /N,
~ \/Nl/Nm-

Consider now a vector (o, ..., ax) of positive numbers so that Z?:l ;=
a. Fach such a vector of a;-values defines now a sequential testing procedure
asymptotically controlling the Type-I error at level o, by sequentially setting c;
so that

P(Zj>Cj,Z[>Cl,l:1,...,j—1):()éj, jzl,...,k’,

where Z ~ N(0,%*3(n)), and carrying out the sequential testing procedure
"Reject Hy if T(N(j)) >¢j, j=1,...,k".

26 Generalization to adaptive designs with un-
controlled (unknown) components.

In the methods presented so far it was assumed that the design mechanism g;
for experiment ¢, i.e., the conditional distribution of the design settings A; for
experiment i, given X; and O1,...,0;_1, is known, ¢ = 1,...,n. In many ap-
plications certain components of the mechanism g; are known (e.g., treatment
assignment) but other components (e.g., right censoring mechanism) are not
fully controlled by the design and thus unknown. We will assume that the un-
known controlled components of the mechanism g; can be correctly modelled
and thereby estimated with maximum likelihood estimation methodology. For
example, it might be known that the right-censoring for experiment i is inde-
pendent of the previous experiments, but depends on some covariates collected
in experiment 7, and we might assume a logistic regression type of model.

Therefore, it is important to present the extension of our methodology for
unknown but modelled adaptive designs. Consider a model {g, z : n} C G so
that

9i(Ai | Xi) = gno,z.(4i | X5)

for an unknown parameter 7y. For example, consider the case that A; has
two components (Ajy;, Ag;), where Alliggepresents treatment assignment, and
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Ay; represents a missing indicator (e.g., of the outcome), and we factorize the
design mechanism for experiment 7 as follows

gi(A; | Xi) = gi(Avi | Xi)gin(Ag; | Ariy X5).

Suppose now that the treatment mechanism ¢y, is fully controlled by the exper-
imenter so that gy; is a known conditional distribution of A;, given O(i—1), X;,
but that g¢;» is a missingness mechanism ruled by actions of the subject under
study not controlled by the experimenter (such as dropping out of the study).
With respect to modelling of this uncontrolled missingness mechanism, sup-
pose that there is no reason that the missingness for subject 7 is related to the
data collected in the previous ¢ — 1 experiments, in which case we can assume
Gio(Ag; | Ari, Xi) = g2(As; | Ayy, X;) is a fixed design. One might now propose
a model for this missingness mechanism: g, = gy, for some parametric model
{92y, : m}. This implies now a model for g; given by: ¢; = gi102,,, where g;; is a
known adaptive treatment mechanism (i.e., it responds to O(i — 1) in a spec-
ified manner), and gs,, is a missingness mechanism indexed by an unknown
parameter 79. One could also imagine situations in which one expects that
the missingness in experiment ¢ might be influenced on data from experiments
1,...,2—1, and that one would model this dependence, in which case go; is a
adaptive missingness mechanism indexed by an unknown parameter 7.
The likelihood for 7 is given by

n— 1] 9nz(A | X;)
=1

so that the maximum likelihood estimator of the unknown parameters in the
adaptive design is given by

Tln = arg HléiX H gn,Zi(Ai | Xz)a

but regularized MLE of 1y (e.g., using likelihood based cross-validation) can
be considered as well. In our example above in which ¢;; is known and gy; is
an unknown fixed design, this likelihood factors in two likelihoods with only
one depending on unknown parameter 7, so that we have

Mo = argmaXngn (Agi | Avi, Xo).
=1

The score equation for 7, is thus given by

:ZS(nn (O, Zi),
=1 198
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where

d
S)(Oi, Z;) = %10g9n,zi(Ai | Xi).

Again, in our example above, we would have that

d
S(m)(0;) = %log Gon(Agi | Ariy X5)

is only a function of O;.
We have

d A | X,
p dngn»Zi< 7 ’ Z) n=n0 iP 1
Q0:9n9,7; gthi(Ai | Xz) dn Q0.,9n,z;
— O’

=m0

where PQo.gny 2, denotes the conditional expectation operator, given O4, ..., O;_1,
which shows that S(n) is a Martingale estimating function: Pg,,, , S(n0) =0
foralli=1,....

Targeted adaptive designs in the presence of unknown compo-
nents: Let’s now discuss how to construct targeted adaptive designs, since
this will require a slight generalization of our previously described methods
for constructing targeted adaptive designs. The construction of a targeted
adaptive design involves first defining an optimal fixed design for the con-
trolled components of the adaptive design, which one aims to learn during the
trial. This optimal fixed design for the controlled components will depend on
the Qo-factor of the likelihood, but it can also easily depend on the unknown
components of the design. As a consequence, the design function used to con-
struct an adaptive design for the controlled components will be a function of
both @)y and the unknown parameters 7;.

To be specific, consider the example above. In this example, one only
aims to adapt the treatment mechanism g¢;;. A fixed design data generating
distribution Fg, g, ,,, 18 now indexed by a choice of treatment mechanism
g1 and the unknown missingness mechanism g¢s,;,. One might now define an
optimal fixed design for g; by minimizing a criteria R(FPg, 4, g,,) (€-.g., the
variance of the efficient influence curve under fixed design data generating
distribution Pg, 4,45, for the causal effect of interest) over a set of fixed designs
G, for the treatment mechanism:

G100, = arg min R(PQ07917927;0)’

g1€G1

199

Hosted by The Berkeley Electronic Press



We note that this optimal fixed design for the treatment mechanism is now
indexed by both )y and the unknown parameter 79 of the missingness mech-
anism. This design function (Qo,70) — g1y, defines now an adaptive design
91i = Ying_1Q,_, for the treatment mechanism by replacing )y and 7y by their
estimators based on the data Oq,...,0;_; collected on the previous ¢ — 1 ex-
periments. This corresponds with an adaptive design

9i = Gnomi—1Qi—1 = 91ni—1Qs—1Y92mo

indexed by an unknown 7y required to specify the missingness mechanism gs.
Therefore, in general, our design functions used to define a targeted adaptive
design for the whole g; will now be indexed by an unknown 7y, and they
represent a mapping from both )y and some or all of the unknown parameters
o:

(777 Q) — Inon.Q-

Generalizing the targeted MLE: We wish to also generalize the tar-
geted MLE of a parameter W((Q)y) as presented in Sections 12 and 13 to the
case that the adaptive design g¢,,; is unknown and thereby estimated. Firstly,
we recall that the targeted MLE 1, = ¥(Qqg,(€,)) for known adaptive de-
signs required solving a Martingale estimating equation 0 = >, D(6,, gz,)(O;)
in 0, and, given 0, solving 0 = >, D(e,,0,,92,)(0;) in €,, where we previ-
ously suppressed in the notation the dependence of the estimating functions
on the adaptive design gz, since it was known. We now replace these two
estimating equations by three Martingale estimating equations 1) solving 0 =
>i S(Ma)(Os, Z;) = 0 in m,,, 2) given 0, solving 0 = 3>, D(0,, gy..,z,)(0;) = 0 in
0,,, and, 3) given 7, 6,, solving 0 = >, D(€,, O, gy, z)(O;) in €,. These three
estimating functions stacked on top of each other correspond with a single
Martingale estimating function D(n, 0, €) satisfying Pg, g, , D(10,00,€0) = 0
for all 4, while the estimators solve Y-, D(1,, 0n, €,)(O;, Z;) = 0. As a con-
sequence, we can apply our Theorem 7 for estimators defined as solutions of
Martingale estimating equations, including the targeted MLE’s.

The resulting consistency and asymptotic linearity of the estimator v,, =
U(Qo,, 1, (€,)) (in which the path Qg(e) in € is now also indexed by 7, as
specified below!) will rely on correct specification of the model g; = gy, 2,
1 =1,..., but, given this assumption, similar conclusions are achieved, with
the modification taking place in the limit covariance matrix of the normal limit
distribution of y/n(1, — 1) due to the estimation of 79. The next Theorem
13 presents the generalization of Theorem 8 to adaptive designs g; = gy,
indexed by unknown parameters, typically factored in terms of controlled and
uncontrolled unknown components. 500
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Theorem 13 Consider the adaptive design experiment generating (O1, ..., O,) ~
Pooen € {FPog, @ Q € Q}, as defined in (3). Here g, = (g1,---,0n),
9i = gz, € G with probability 1, where Z; = Z;(Oy,...,0,_1) € Z C RF is a
k-dimensional summary measure for some fivred k, i =1,....n. Let V: M —
R™ be path-wise differentiable at each Po, € M = {Pp,: Q € Q,g9 € G}
with efficient influence curve/canonical gradient D*(Q, g).

Modelling and estimation of the adaptive design: Consider a model
{9n.z. :meT} CG so that

9i(Ai | Xi) = 9o,z (A | X5)

for an unknown parameter ng € I'. Let n,, be an estimator of ng solving a mar-
tingale estimating equation 0 = 3211 S(1,)(0y, Z;) = 0 so that Pg, 4, , S(m0) =
0 foralli=1,.... For example, S(n)(O;, Z;) = %loggmzi(Ai | X5).

A working model and initial estimator: Let Q% = {Qy : 0 € O C
RY} € Q be a working model. Let 6, be a solution in 6 of a Martingale
estimating equation

n

:LZD(T]an)(OZ, ZZ> =0 or OP(l/\/ﬁ)7

=1

so that for a fixed element 6y of ©
PQngnO,iD(T/OﬂQO) =0fori=1,...,n. (58)

Design function: Let (1,0) — gy,n0 € G be a mapping into the set of
fixed designs possibly indexed by the unknown ng. It is recommended to chose
this design function (n,0) — Gnome SO that g, = Gpomn_1.6._, O that g, is
approximated bY Gpom,_1 6,1 @S T — OO.

A targeted bias reduction path, and estimator: Consider a set
E C R™ containing 0. For each 6 € O, let {Qpq(€) 1 e € E} C Q be a path so
that Qp4(0) = Qg € Q for all g € G. Although not necessary for the conclu-

sions of this theorem, we recommend it to also satisfy % log ng(e)(O)‘ o
D*(Qp, 9)(O). Given the design function (n,6) — Gnyme, and estimators 1y, 0y,

let €, be a solution of

n

> D@0, 100 (€0) 0.2 (i) = 0 0 0p(1/+/).

=1

or

2 gnnynn,gn (AZ ‘ XZ)

D* Q6n7 Nn 7 (en)ag ny n,en Ol - O or OP 1 \/ﬁ .
; ( Inmnn,0n Mn 7 )( 2)01g77n7ZZ<A,L ’ X,L> ( / )
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In the context that the efficient influence curve/canonical gradient D*(Q, g)

is too complex too calculate, then one can replace D*(Q,g) by any gradient

D(Q, g) instead, and the results below apply with D*(Q, g) replaced by D(Q, g).
Given 1, 0y, let €g € € be a fived value satisfying

PQngnowiD*(Qeofgnomoﬁo (60), gﬁo,i) = 0, Z:], ..,n.

Let D* (777 97 6) (O“ ZZ) = D*(Qﬁ,gmmg (6)7 gU»Zi)<Oi)f or
D*(nv 07 E)(Oi7 Zl) = D*(Qe,gn,n,a(e)7g7777779)97777779(Ai | Xi)/gn,Zi(Ai | Xi): v =
1,...,n.

A Martingale Estimating function: For each (n,0,¢) € ' x © x &, we
define the martingale estimating function

D(m 0, 6)(Oi7 ZZ) = (S(n)<027 Zi)) D(nv 9)(027 Zi)? D*(U7 0, 6)(Oi7 Zl))

By the above conditions, we have that (n,,0,,€,) € I' x © x & solves

1 n
0=— Z D(nm Qn, En)(Oi, Zz) =0,
ni=
and (1o, 0o, €9) € © x & solves
0= PQo,gnO,iD(Uo, Bo, 60) for all 1.
Assume

Bounded estimating function: max; sup,crgce ce || Dj(1,0,€) [loo< 00.

Consistency: Assume || (1, 0, €,) — (10,00, €0) || converges to zero in prob-
ability as n — oo.

By Theorem 5 it suffices to assume that 1) F = {(0,z) — D(n,0,¢€)(0, z)—
Poyg,.D(n,0,¢) :nel,0 € ©ec &} has a covering number N (6, F, ||
“Nloo) w.r.t. to supremum norm bounded by O(6~7) for a ¢ > 0, and 2)
that,

12 2
L (nZPQo,gno,iD<77na(9na€n)> — 0,
=1

as n — 00, implies || (1, On, €n) = (0,60, €0) [|— 0 in probability, as
TG Wpe .

Asymptotic stable design: Component wise

dr 1 &
=y PQogn,. D — E— > PQogy,« D — 0, in probability, as n — oo, (59)
N =1 s 202
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for the following choices of matriz functions D of (O;, Z;):
D = {D(nm 907 60>}2

d
D = —D 7 .
d(7707907€0) (7]07 0760)

Comment: If the design is a targeted design, §; = Gnomi_ 1,65 1,ci 1, then
this can be inferred from the asymptotic convergence of (N, 0n,€,) to
(10, 6o, €0), as n — oo.

Differentiability: Assume
L1 (D(Mns O, €0))(Oi, Zi) — Do, 00, €0)(Os, Zi))

n

= Tll ?:1 Ty D00, 00, €0)(Oi, Zi) (M, Oy €0) — (0, 00, €0))
+0P(H (nnaenu 60) - (770760760> ||)7

By the Kolmogorov LLN for martingale sums and the asymptotic stability
(59) of the design, we have

1 n
— 00,€0)(0;, Z;) — A, — 0 a.s., 60
n ; d( 770,90, ) D(n, 0o, €0)( ) (60)

as n — 0o, where A, = %

i1 EomD(UO,QO,EO)(Ou Zi).
Invertibility of A,: A.! exists, and limsup,, || A,! ||< .

Positive Definite Covariance Matrix: Let

S0 = B (%3 oy DOm0 )}

=1

Assume that for each vector A € R™™  we have liminf, .o AX(n)\ > 0,
or that ¥ = lim,_, X(n) exists and is a positive definite covariance

matriz.

Then
\/ﬁ((ﬁm@m%) (770700760> \/—ZA ID 770790760)(0172) +0P(1)7 (61>

where Pgq g, D10, 00,€0) = 0 for all i, so that the sum on the right hand
side is a Martingale satisfying the conditions of the Martingale central limit
theorem. In particular,

E(n)_l/QAn(\/ﬁ((nm n En 5?} 90, 60 d N(O, I), as n — Q.
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If X(n) — X for some positive definite matriz X2, and A, — Ag, then this
implies
\/ﬁ((nm ena en) - (7707 907 60)) =d N(07 ASIZASN) (62)

We also have that 3(n) can be consistently estimated with

n

> { (1, O, €0) (04, Z;)

=1

1

A

X(n

n 2
> D(1h, by, € } :
=1

3\*—‘
3\

Robustness w.r.t. 1y: Suppose,

Poo.s: D*(Q, g;) = 0 implies U(Q) —V(Qp) =0,i=1,...,n, (63)

or simply assume V(Qg,(€0)) = 1. Then, the delta-method applied to f(n,0,¢€) =
U (Qo,g,,0(€)), and the weak convergence (62) imply that /n(V(Qs, g, . o (€n))—
U(Qo)) converges in distribution to a multivariate normal distribution with
mean zero, and specified covariance matriz 3§ in terms of the gradient of f
and Ay Y0 A,.

Asymptotic equivalence with optimal fixed design: Represent

d
D(no, 60, €0)(O0i, Z;) = (dnologgno,zi(/li | Xi),Dl(ﬁo,90760,9770,21-)(02‘)>

for some mapping (n,0,¢,9) — D1(n,0,¢,g). Given the design function (n,0) —

Gro.n 0 used to define a targeted adaptive design gpyi = Gnomi 10515 et D= (1o, 0o, €0)(0;) =
(dno 108 Gnomo.00 (Ai | Xi), D1(10, 60, €05 Gno.mo.00)(Oi)). Suppose that the adaptive

design 1s a targeted adaptive design, i.e., Gny.z; = Gnomi,0:1, ond that it con-

verges to the fized design gy, no.00 €9 fori — 00 so that

d oo
An — A(] = PQo,gno,nO,G() ml) (7707 907 60)
and
%(n) = 2o = Poggey e P (0,00, €0)?, (64)

asn — oo. Then

\/ﬁ((nm env en) - (7707 90: €0)) = N(O’ A(?lEvo)v (65)

where the latter normal limit distribution equals the limit distribution of the
targeted MLE under i.i.d. sampling from fixed design data generating distribu-
tion PQg.go,, With Mo i1 Gony = Gnouno. €Stimated with m, = arg maxy [1; gon (A |
X;).
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Conservative asymptotic inference: The last statement teaches us that
we can also derive the asymptotic covariance matrix of the targeted MLE
W (Q0,.9,, .m0, (€n)) Of 1o by deriving its limit distribution under i.i.d. sampling
from the fixed design data generating distribution P, g,,, Where gog, = gm0,
denotes the limit of the adaptive design g, = guy.,_1,0,., & N — 00, and
{90 = Gnno0o : M} 1s & correctly specified model for go,,. By results in van der
Laan and Robins (2003) (Theorem 2.5) and van der Laan and Rubin (2006),
it follows that under i.i.d. sampling we would have that this targeted MLE ),
is asymptotically linear with influence curve given by:

D*<Q90,gon0 (60)7 gOno) - H(D*(an,gono (60)7 90770) ’ T(gm]o))?

where II(- | T'(goy,)) is the projection operator onto the tangent space of
{gnm0.00 = M} at mo (i-e., the closure of the linear span of the scores of n at
10) in the Hilbert space Lg(Pgq.g,,,) endowed with inner product (fi, fo) =
EonngWO f1(0) f2(O). In particular, this teaches us that a conservative influ-
ence curve under i.i.d. sampling is given by D*(Qg, g, (€0); Jony)- As a con-
sequence, we can base our statistical inference on the conservative Martingale
asymptotic linear approximation given by

Gono (Ai | X5)

gno,i(Az’ | Xl) + Op(l/\/ﬁ)'

1 n
Py — Py = ﬁ Z D*(Qﬁo,gono (60)7 90770)
i=1

Thereby, we can consistently conservatively estimate the covariance matrix of
the normal limit distribution of v,, with

2
E?’L e g’imﬁnﬁ (AZ ‘ XZ)}

D* n) n
;{ (Qemgﬂn,nnﬂn (6 ) gnnvnn79n> gnn,i(Ai ‘ Xz)

S|

Thus, for the sake of statistical inference we can work with the normal (conser-
vative) approximation v, ~ N (g, >,/n) to construct corresponding asymp-
totically conservative confidence intervals and test-statistics. To conclude,
statistical inference for adaptive designs g; = ¢,,.:, which are indexed by an
unknown parameter 79, can proceed as if 7y is known (and is given by the
maximum likelihood estimator 7,), just as in our presentation in the previous
sections for the case that g; is known, but by doing this one will obtain conser-
vative (first order) statistical inference. In order to carry out asymptotically
exact statistical inference, one will have to work with the limit covariance
matrix specified in the Theorem, which will take into account that one has
estimated 7.
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27 General Iterative Targeted Estimation.

In this section we present our most general presentation of iterative targeted
learning and estimation methodology. Let Oq,..., 0, be a data set of n ob-
servations with some probability distribution Fj € M", where M" denotes a
model for this probability distribution Pj' of (Oy,...,0,).

Let @ represent a fixed (typically infinite dimensional) parameter of B}’ in
the sense that there exists a mapping A™ : M" — Q and A"(P}') = Qo for all
n =1,...,. For example, the data generating distribution Fj' = Fj , for an
adaptive design is determined by a )y representing the identifiable component
of the full data distribution, and a censoring mechanisn/design mechanism
g = (g1,---,9n), so that we can indeed represent @)y as a fixed quantity in this
data generating experiment. In words, @y represents a fixed (in n) quantity the
true probability distribution of our data set Oy, ..., O, behaves in accordance
with.

Let Q be a fixed (typically infinite dimensional) model for (). For exam-
ple, the model for adaptive designs is of the form M" = {P5, : Q € Q}.
In many cases, Q consists of elements representing one or more probability
distributions: e.g. in censored data models such as the sequential adaptive
design we have that Qo(a,l) = P(L, = [) so that Q(a, ) represents indeed a
probability distribution for each a.

Let ¥ : @ — IR? be a target feature mapping so that ¢y = W(Q,) represents
the target feature of the true )y we wish to estimate.

Consider now user supplied 1) empirical criteria for a candidate @ € Q
measuring overall performance w.r.t. g, and 2( an empirical equation in
(@) measuring a performance of ¥(Q) w.r.t. 1. Specifically, let L, : Q@ —
IR be the empirical criterion in Q. Thus L,(Q) = L(Q | Oi,...,0,) is a
deterministic function of @ and the data Oi,...,0,. Let F,(Q) = F(Q |
O1,...,0,) be a vector valued function, typically chosen to have the same
dimension d as the target feature mapping, so that F,,(Q) = 0 represents an
empirical equation in () whose solutions () are considered targeted towards
the target feature: that is, given an overall good empirical performance of a
solution @ of F,(Q) = 0, the estimator W(Q)) is a good estimator of 1.

For example, F,(Q) might have the property that its expectation EyF,,(Q) =
U(Q) — V(Qo) so that solutions of F,(Q)) = 0 are clearly targeted towards
fitting ¥(Qp). Off course, for a Euclidean norm || - ||, one can also view
| F.(Q) || as an empirical criterion for @ targeted towards the target feature.
We will refer to the equation F,(Q)) = 0 or its corresponding empirical criterion
| F.(Q) || as a target feature empirical equation or target feature empirical

criterion, respectively.
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http://biostats.bepress.com/ucbbiostat/paper232



Next, we wish to construct a mapping from a candidate ), such as an
initial estimator Q of Qy, into a targeted version @’ (Q) which solves the target
feature empirical equation F,(Q7(Q)) = 0. Thus, for any @ € Q, we have that
Q:(Q) solves F,,(Q*(Q)) = 0. We also wish that the empirical performance of

n n

the modified Q% (Q) is better than the empirical performance of Q:

La(Q) < Lu(Q4(Q)) for all Q € Q.

Given such a mapping, one can now carry out a sieve based estimation
methodology for estimating ¢)y. That is, given sub-models Q, C Q, one can
define candidate targeted estimators Q% = Q7 (QF), where

Q= arg max L, (Q}(Q)),

or, in general, one could define Q¥ as the solution of an algorithm based on
criterion Q — L,(Q*(Q)) and a sub-model Q. Note that these candidate
targeted estimators Q**, k = 1,..., are all targeted in the sense that they
solve F,(Q*) = 0.

Secondly, one needs to define a criterion for selecting k. For that purpose,
one might use the cross-validated empirical criterion

]{,‘ — EBnLanl( *BkTL:D))’

which is obtained by splitting the sample Oq,...,0, in a training sample
{j : Bn(j) = 0} and validation sample {j : B,(j) = 1}, one computes the
candidate estimators Q’gnzo based on the training sample, one computes the
corresponding targeted versions Q*Bkn:() based on the training sample, one eval-
uates the empirical criterion of the obtained targeted estimator over the val-
idation sample (i.e., Lp,-1(Q5 _,)), and finally, one averages the obtained
results across a number of splits in training and validation sample.

Finally, one selects the best among the targeted candidate estimators in-
dexed by:

k. = argmax Ep, Ln, 1(Qif o).

The final estimator of () is now given by
Qn = inna
and the corresponding estimator of the target feature vy is given by
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Hosted by The Berkeley Electronic Press



It remains to determine the targeted mapping @) — Q% (Q). For this pur-
pose, we consider a stretching function Q(e) so that {Q(e) : ¢} C Q is a
sub-model and Q(0) = 0. We wish to select the stretching function in such a
way so that

d
de
and, for that purpose, we assume that the choice of L, and F,, is indeed such
that such a stretching function and corresponding sub-model exists. Given this
condition (66), we are now ready to present the iterative targeted estimation
algorithm in terms of an initial @), the global criterion L, (), the targeted func-

tion and criterion F,(), and the with F, () corresponding stretching function.
Firstly, let QY = Q, and Q! = Q%(¢%), where

Ln(Q(e))| = Fu(Q), (66)

e=0

e, = argmax L, Q) (¢)),

or €2 is chosen in another way but so that L,(Q%(e)) > L,(Q%). One now,

n

iterates this process, by setting k = 0, Q**1 = QF(¢*), where
ek = argmax L,(Q(6)),
or €¥ is chosen in another way but so that

La(@Qn(e) = Lu(@p), k= 1,2,

Under the assumption that ¥ — 0 for k — oo (e.g., Q@ — L,(Q) is bounded
from above), it follows that Q*(Q) = Q¥ for K large enough solves (just use
that €& ~ 0 and that X solves the derivative of L,(QE~1(e)) w.r.t. €)

Fo(@,(Q)) =0

up till user supplied precision. Note that indeed L, (Q%(Q)) > L,(Q) and
F(Q:(Q)) = 0.

It should be noted that, given an empirical criterion Q — L,,(Q) on model
Q, and a target feature function Q — F,(Q) on Q, we can not always construct
a path {Q(¢) : €} C Q, through @ at e = 0, so that the derivative of ¢ —
L,(Q(e)) at € = 0 equals F,(Q)? For example, if L,(Q) is the log-likelihood
at @, then F, (Q) needs to be in the so called tangent space at () defined as the
closure of the linear span of all scores < L, (Q(€)) L—o generated by all possible
paths {Q(€) : €} C Q through @ at € = 0. In general, F,,(Q) needs to be an
element of the closure of the linear span of all functions one can generate as

2La(Q))] 508
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Strategy for deriving path and target feature equation: Therefore
one particular sensible strategy is the following in which we constructively
derive a choice for the path Q(€) and the corresponding target feature function
F,(Q). Firstly, one determines a path-wise derivative of ¥ : @ — R® in the
sense that for any path Qj(e) indexed by or implying an element h € H so

that p
7\P(Qh(6)) - <D<Q7g>’h>Q7g7

de —o

for some inner product (.,.)qo, defined on Hilbert space H(Q,g), h € H C
H(Q,g), and element D(Q, g) € H(Q, g), where these spaces and elements are
indexed by @ and a censoring/design mechanism g € G. Typically, H(Q,g) =
L%(Pg,,) for some distribution Pg 4 of a possibly reduced data structure O" of
O. We can call D(Q, g) a gradient of the path-wise derivative. We define the
sub-Hilbert space T'(Q, g) of H(Q, g) generated by the closure and linear span
of H, i.e. the closure of the linear span of all elements A indexing the paths
Qnr(). We will refer to T'(Q, g) as a tangent space at . Let D*(Q, g) € T'(Q, g)
be the unique gradient which is also an element of the tangent space T'(Q, g) at
@. This inner product representation of the path-wise derivative (as known to
exist by Riesz-Representation theorem, under weak conditions) of ¥ : Q — R?
teaches us that:

(%qj(Qh(E))L:O)Q — <D*(Q7g>7h>2Q,g < (D*(Q,g),D*(Q,g)>Q,g<h, h>Q»9
<h7 h)Q,g <h’= h>Q,g B <h? h>Q79
= <D*(Qag>7D*(Q7g>>Q79‘

Thus, the path which maximizes a normalized change in the target param-
eter is given by a {Qn(€) : €} with h = D*(Q,g). Let {Q*(¢) : €} be this
optimal stretching/fluctuation function. We note that this optimal path is
indexed by the class of paths Q(¢) indexed by h € H, and the choice of inner
product (-, -)g.q, SO that this strategy corresponds with a class of such optimal
stretching/fluctuation functions.

Given the empirical criterion L,(Q), we now simply define the target fea-
ture function at any @ as follows

d

FAQ) = S Lal@'(9)

e=0

We note that L, (-) might itself be indexed by the same g as used in the optimal
path derivation above.

One now carries out the iterative targeted estimator described above in-
volving, given current fit Q*, constru%td‘élg optimal stretching function Q**(e),
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maximizing the wished global empirical criterion € — L, (Q**(¢)) over ¢ to
determine the wished stretching amount €*, and updating the current fit Q"
accordingly with Q% (e*), k=1,....

We will now illustrate that our previously general iterative targeted esti-
mation methods can be shown to follow the last general approach.

IPCW-R-TMLE: We consider the IPCW-R-TMLE estimator of the tar-
get feature for fixed CAR designs/censoring mechanisms. Let O = (A, L =
La) ~ Pg, 4 be the observed data on a single experimental unit, and let
T : Q — R? be the target parameter, so that U(Qp) denotes the true target
parameter. One observes n i.i.d. copies of O.

Let O" = (A, L7)) ~ Por g e the reduced data structure under a CAR-

mechanism for this reduced data structure. Let U" : Q" — IR? represent the
target parameter in the sense that ¥(Q) = ¥"(Q") for all Q € Q, so that
U"(Qp) denote the true value of target parameter. As before we note that Q"
is a deterministic function of ) so that Q" is implied by the model Q for Q).
We can represent the path-wise derivative of U™ at Q" along a path Q"(¢) as

S| = 0FQ) e

e=0

= (D™(Q",q"), aT(S»QT’gr,

where D*F' is canonical gradient in the full data model for X", while D*"(Q", g")
is the canonical gradient of U" viewed as parameter on M"(g") at data gen-
erating distribution %), ,». Thus, we observe that each choice of fixed de-
sign/censoring mechanism ¢" € G” gives a new representation of the path-wise
derivative of the target parameter in terms of an inner product in L3(P5r7gr).
(Recall that the classical path-wise derivative in efficiency theory requires that
the path-wise derivative at Qg is expressed in terms of inner product in L3(F)
with Py representing the actual true data generating distribution)

Thus each choice ¢" defines now an optimal path Q;-(e) through Q" with

the property that

d

71 rr — D*r r o or .
- 108 Qg (€) B Q" 9")

A particular type of optimal path is to make the choice ¢g" a function of the
data or a function of Q". Consider an optimal path Q7. (¢) € Q" through Q"
at e=0

Our next step is to determine a sensible empirical criterion for evaluating
the performance of a candidate Q" € Q" w.r.t the true Q)j. As we have shown
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such a criterion is given by the IPCW-reduced data log likelihood:

- g"(Ai | X7)
Q" — L (Q7) =) logQ" (O] ) ————~.

2 (A X)
The optimal path Q. (€) for any Q" € Q", and the empirical criterion Q" —
L7 (Q") now defines the iterative targeted estimator (i.e., the iterative-IPCW-
reduced data targeted MLE) of 9§ = ¢y. The estimating equation this esti-
mator aims to solve is now given by:

0 = an"(QT)
> D@ 6)(O))

=1

gr(Az‘ | Xf)
gO(Ai | Xi)

If one selects ¢" as a function of the data or as a function of the current fit Q"
(or both), then the iterative targeted estimator would solve F, ;- (Q7) = 0 or
anan (QZ) = 0.

Iterative T-MLE for Adaptive CAR Designs: Let Oy,...,0, ~ P}
be data generated by a sequential CAR design. Let ¥ : @ — IR? be the target
parameter mapping, and let W((Q)y) denote the true target feature.

Let O" ~ P, , be the data structure under a fixed design CAR-mechanism
g so that (O1,...,0;) ~ Py, are i.i.d. with common distribution Py, .

We can represent the path-wise derivative as

im(@(e)) = (D*(Q)), 8)q

de 0
= <D* (Q7 g)v AQ(S»Q,ga

where D*I" is canonical gradient in full data model, while D*(Q,g) is the
canonical gradient of ¥ viewed as parameter on M(g) at Py, Thus, we
observe that each choice of fixed design g € G gives a new representation of
the path-wise derivative of the target parameter in terms of an inner product
in L2(Pg,). (The classical path-wise derivative in efficiency theory requires
that the path-wise derivative at () is expressed in terms of inner product in
LA(P}) with Pg representing true data generating distribution of Oy, ..., 0,)

Thus each fixed design g € G defines now an optimal path () (¢) through
() with the property that

L logQy(0] = D'(@Q.9).

de 0
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A particular type of optimal path is to make the choice g a function of the
data and/or a function of ) such as g = gg. Consider an optimal path Q),(€)
through @) € Q at e = 0.

Our next step is to determine a sensible empirical criterion for evaluating
the performance of a candidate () w.r.t the true (y. As we have shown such
a criteria is given by the IPCW-log likelihood:

9(Ai | Xi)

Q— L,(Q) = ilog Q(Oi>M‘

The optimal path Q,(€) for any @) € Q, and the empirical criterion Q@ — L, (Q)
now defines the iterative targeted maximum likelihood estimator for adaptive
designs (i.e., the iterative-IPCW-reduced data targeted MLE) of .

The estimating equation this estimator will solve in @) is now given by:

0 = an(Q)
S g(A; | Xi)

If one adapts the choice g to the data and/or the current fit @, then the
iterative targeted MLE would converge to a solution @), satisfying F,,; (Q,) =
0 or Frg,o, (Qn) =0.

Our general methodology can be applied to many other empirical criterions
L,(Q) of interest such as empirical criterions indexed by other loss functions
than the log-likelihood of a reduced or complete data structure, including
partial log-likelihoods, log-likelihood of marginal distributions, loss functions
for parameters of () such as loss functions for regressions implied by @, and
SO on.

28 Discussion.

In this article we considered a sequence of n experiments whose starting points
are ordered over time and in which the underlying data of interest, X, is drawn
independently from a common probability distribution. One is concerned with
estimation and statistical inference for a scientific parameter of this common
probability distribution. The settings in the i-th experiment, as denoted with
A;, determine what one observes about X;, or, in other words, determines
the censoring/missingness of X;, i = 1,...,n. The design for experiment i
is defined as the conditional probability distribution of A;, given X;, and the
previously collected observations Oy, b1 O;_1, and an adaptive design for the
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n ordered experiments is defined by the collection of n of these conditional
distributions. We show that under a general coarsening at random assump-
tion the data generating distribution factorizes in the adaptive design and
the likelihood factor only depending on the distribution of X and this latter
likelihood factor is identical to what it would have been in a fixed design in
which A;, given X, has to satisfy CAR for X;, and A; is independent (just like
X;) of the previous experiments. As a consequence, the maximum likelihood
estimator is identical to what it would have been in the classical fixed design
case. These design distributions g; could be completely known, but, more gen-
erally, one will typically be able to factorize g; into controlled and unknown
uncontrolled components. In this article we defined a large class of targeted
adaptive designs which target optimal designs for the controlled components of
the design mechanism, only known if the full data distribution of X would be
known. These adaptive designs use the previously collected data to estimate
the unknown parameters of the full data distribution according to a working
model and set the design for the next experiment equal to the optimal target
design according to this working model at these estimated parameters. That
is, our proposed adaptive designs learn during the course of the trial the op-
timal design according to the working model. We prove generally applicable
theorems showing that the maximum likelihood estimator, targeted maximum
likelihood estimators, and, in general, estimators solving Martingale estimat-
ing equations are consistent and asymptotically normally distributed with a
limit distribution corresponding with the target the adaptive design converges
to as sample size n converges to infinity. As a consequence, our methods allows
one to learn from data the optimal design (e.g. for the purpose of estimating
the scientific parameter of interest) as well the parameter of interest.

We also presented a variety of adaptations one wishes to and should pur-
sue in clinical trials for which our theory and estimators apply, but we also
made clear that adaptations changing the scientific parameter of interest (e.g.,
changing sampling population) have to be treated with the utmost suspicion
and a safe way to still allow for them is to simply throw away the data used to
generate the wished scientific parameter (as has been common practice moving
from phase II to phase III trials).

We believe that this general toolbox for defining targeted adaptive designs
and the corresponding statistical tools for efficient and robust (i.e., targeted
maximum likelihood) estimation, and inference for the scientific parameter,
provides new powerful methods for designing, running, and analyzing clinical
trials. In our work we distinguished between 1) looks at data for the purpose of
testing and thereby possibly stopping the trial versus 2) looks at the data which
only serve the purpose of adapting t}216113design. Our work shows that looking
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at the data (as in 2) during the trial is not wrong, but, on the contrary, it is
required to learn the wished optimal design: for example, if one targets a design
which maximizes the information in the data for the scientific parameter, then
the learning of the optimal design can result in much more precise estimators.

Beyond iterative targeted maximum likelihood estimators generalizing the
targeted maximum likelihood estimators for fixed designs (van der Laan and
Rubin (2006)), we also provided relatively simple to compute IPCW-Reduced
Data targeted MLE so that our targeted estimators are relatively easy to imple-
ment even for complex longitudinal data structures involving time dependent
design settings A; = (A;(t) : t). We also provided a whole new targeted em-
pirical Bayesian learning methodology which allows on to be a Bayesian w.r.t.
the parameter of interest without having to give up on the wished robustness
and efficiency properties of the frequentist targeted estimators.

One can put a sequential testing procedure (as in 1) on top of an adaptive
design, where the sample sizes at which testing occurs are either a specified
subset or random subset of the sample sizes at which one potentially adapts
the trial. We provided a class of such sequential testing procedures controlling
the type I error at level «, based on a simple to estimate multivariate normal
distribution of the vector of subsequent test statistics.

In future work we will implement various of the proposed targeted adaptive
designs, and corresponding proposed estimators, and establish their practical
performance and benefits based on simulated data imitating adaptive designs
the FDA is interested in.

Finally, we remark that we have not formally addressed efficiency of our
proposed estimators in this article: we addressed that targeted adaptive de-
signs can be used to achieve the efficiency of the optimal fixed (unknown)
design, but we have not shown that the targeted-MLE based on such a tar-
geted adaptive design or any other adaptive design is in fact asymptotically
efficient. We could use the efficiency theory for local asymptotic normal (LAN)
log-likelihoods (see, Chapter 8 Andersen et al. (1993)). The LAN-property of
the log-likelihood for adaptive designs follows from the fact that the scores of
our likelihood of the data O,, are asymptotically normally distributed, by the
Martingale CLT. Now, using the efficiency theory as nicely laid out in Chapter
8 of Andersen et al. (1993), we could define an efficient estimator and prove
that the MLE for a correctly specified parametric model, under the conditions
of our CLT Theorem 7, is asymptotically efficient. Similarly, we could prove
that our targeted MLE based on a parametric working model Q% within a
semi-parametric model Q for )y, under the conditions of Theorem 8 is locally
efficient in the sense that it is asymptotically efficient if )y € Q¥ C Q, while
it remains consistent and asymptoticglllz linear for any @y € Q.
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APPENDIX I: Basic building blocks for consis-
tency results.

In order to prove convergence of the discrete martingale sum M, (f) = 1/n 3", f(O4,...,0;)
for a given function f satisfying E(f(Oy,...,0;) | O1,...,0;_1) = 0 we can ap-

ply Kolmogorov Strong Law of Large Numbers for martingales (e.g., Theorem

2.4.2 in Sen and Singer (1993)). This theorem states that if T'(n) = > | X,

E | X; |P exists for all ¢ with 1 < p < 2, and b(n) is an increasing se-

quence of positive numbers such that b, — oo so that Y, b, PE(] X, |?|
Xi,...,Xp 1) < 00 as., then b, 'T(n) — 0 a.s. Application of this result

tob(n)=n, T(n) =>", f(O1,...,0;), p=2 yields that M,(f) — 0 a.s. for

any uniformly bounded function f.

In order to prove consistency of maximum likelihood estimators or estima-
tors defined as solutions of estimating equations based on Oq, ..., O, we need
a uniform consistency result for M, (f) uniformly in a class of functions F.
Specifically, we will rely on the following result.

Notation: | f |,= (E | f(O) |P)Y?. We need in proof below that
Ais finite. Pouyfo, = Poogf@lpg,. G = {90 | X) : g(A | X) =
h(A, X (A)) for some h}

Theorem 14 Consider a set of functions F so that M,,(f) =1/n>; f(O;, Z;)
with E(f(OZ, Zz) | 01, ce 7Oi—1) = OfOT alli = 1, ceey and Zz = Zz‘(Ola ce 7Oi—1) S

R? is a d-dimensional summary measure of On,...,O;_1. Assume that this
class F of functions on (A, L, Z) satisfies sup;cr || f ||oo< 00, and that the
covering number N (e, F, || - ||o) w.r-t. supremum norm is bounded by C % for

some V < oo and constant C' < oo, uniformly in € > 0. Then, for even p > q,

K diam(F) g/ ny
| sup | MalF) = Mal9) 11p< 55 [ € /Pde = O(n™'17),
f.9€F n'/r Jo

where diam(F) is the diameter of F w.r.t. to the supremum norm.
In particular, for such classes it follows that for any p > 1, we have

I'sup | My (f) |l 0,
feFr

and thus also

sup | M, (f) |— 0 in probability, as n — oo.
f&Fi

In order to prove this theorem we ne%c} 5the following lemma.
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Lemma 1 Let M,(f) = 2", f(0;,Z;), where Z; = Z;(Oy,...,0;_1) € R
for some fized dimensiond. Let Z C R be such that P(Z; € Z,i=1,...,n) =
1. Assume E(f(O;,7Z;) | O1,...,0:,1) = 0, || [ |loo< M < oo. Then for
integer p < n, we have

1
EM () < Ci || [ .00

where

1/p
17 o= (Z Eaysup | (0. X(a),2) rp)

acA z€

and Cy s a finite constant only depending on p. In particular, for even p < n,
we have

E| M, (f )|p<01*||f||pQ0‘

Thus, if we define the norm || M,,(f) ||,= (E | M,(f) )% and norm d(f, g) =|
I =9 llp.gos then there exists a C' < oo only depending on p so that for even
mtegers p < n

f C
M (F) = C =575 lno= 575 | £ llos -

Proof. For a given n-dimensional integer valued vector m € {0,1,...,p}",
let j* = j*(m) = max{j : m(j) > 0,m(i) = 0,9 > j} be the index of the
last non-zero component, and m* = m*(m) = m(;j*) be the corresponding
component of m. Let B = {m € {0,...,p}" : 32, m(j) = p}. Firstly, we note
that, if m* = 1, then

7 -1

ET] f(0;, Z;)™) = (H f(0;,Z)) (f(Oj*,zj*)|01,...,oj*_1)) =0.
pr—il

AS a consequence,
1 n
7 H f Oj7 Z

meB j=1

1 n

EMn(f)p =

— BE— I1 £(0;, Z)™

p
n 1

Ly Bllr©

p
n meBm*>1  j=1

216
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where

f(05) =sup | f(O;,2) | .

2€Z

We also have

EQog, =1 [* (A5, X;(4;))m0)
=30 [ 1Ty f(ag, 25(a;)" D 10—y g;(a; | 5,a(j — 1), %(j — 1))dFy(z;)
= Y (e asm(iy>0y L=y [*(aj, z;(a;))™0) x

(Z{ai,xism(i)zo} 1= g5(a; | @5, (a, 20),1 < j — 1)dF0(9’7j)> :

Now, we note that

E{ai,:fcizm(i)=0} H}l=1 gj(aj | Lj, (al7 xl)’l <J- 1)dFO (.73])
= P((zs,a; : m; > 0))

= P((a; : m; > 0) | (z; : m; > 0)) [T, >0 dFo ()

< Hi:mi>0 dFO(:L‘l%

where P((x;,a; : m; > 0)) denotes the marginal probability/density of the
subvector (z;,a; : m; > 0) of (z;,a; :i=1,...,n). As a consequence,

EQog, =y [*(A5, X;(A;))m)

< Sasanymisoy =1 5 (g, 25(a;)) ™D T ngy=0 AFo(5)
= [Tzt m(i)>0 (Zai S, (@i, fi(ai))m(i)dFO(xi))

= I tomiys0 Saea Eqy | f(a, X (a)) ™0

Now, we can use that for » < p and a measure Q || g ||,= (J | g |" dQ)"/" <
Clglly,="(1g]lPdQ)"? for some C < oo only depending on p. Applying
this inequality to the @) representing the product measure of dFy(x)du(a) with
dp being the counting measure on the finite set A yields

I YE|fax@) ™ = T 17169
i=1:m(i)>0 a€A it=1:m(2)>0
<c I Iriee
i=1:m(i)>0
= C | f By,
_ O(Z Eau | F*(a X(a)) |P)
acA

for some C < oo.

217
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So we have now shown that

1 . C .
EMJ(fP<C— 3 I oS 1L 10

meB,m*(m)>1

This completes the proof of Lemma 1. O

Proof of Theorem 14. We will apply Theorem 2.2.4 in van der Vaart and
Wellner (1996) with ¢(x) = 2P, p an even integer, so that || - [|,= (E | f [P)"/?.
Lemma 1 proves

1
M,(f)— M, <(C—— — :
I M) = M) 1< C s 1 £ = 9
with c(n) = n'/P. This Theorem 2.2.4 concludes that there exists a K < oo
only depending on C' so that

diamy (F) 1
| sup | Mo(f) = Mi(g) [l < K/ PN (EF - lpqo /e(n)))de,
f.9eF 0

where the diameter of F is measured w.r.t. to the norm |||, g, /c(n). Let
diam(F) be the diameter measured w.r.t. to || - ||,,q,, Which is thus bounded

by a constant times the diameter w.r.t to the supremum norm. We have
diam,(F) = diam(F)/c(n). We also have that N (e, F, || - || /c(n)) = N(ec(n), F, ||
-|I). Thus,

diam(F)/c(n) 1
/ TN (), F - llna)de

0

diama, (F) .
/0 VT (N(e, FL || - llpgo /c(n)))de =
1

diam(F) 1 q
= — “T(N(e, F | - .
kT EF N a)de
As a consequence, we can state the following result: for all even integers p < n

we have

K
I sup | Ma(f) = Mal9) lllp= 7

diam(F)
L W F e de

Consider a class F of functions on (A, L, Z) so that the covering number
N(e, F,| - ||sc) w.r.t. supremum norm is bounded by C'% for some ¢ < co and
constant C' < co. Then, for even integers p > q,

K diam(F) —a/p “1p
I sup | Ma() = Ma(9) llp< o [ € Wde = O(n™),
218
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In particular, for such classes it follows that for any p > 1, we have
| sup | My (f) [ll,— 0,
feF

as n — 00, and thus also

sup | M, (f) |— 0 in probability, as n — oo.
ferF

This completes the proof of Theorem 14. O

APPENDIX II: Basic building blocks for cen-
tral limit theorem for solutions of martingale
estimating equations.

28.1 Central limit theorem for univariate martingale
sum.

We have the following result.

Theorem 15 Let M (n) =", D(0;, Z;), Z; = f1(O1,...,0;-1), E(D(O;, Z;) |
O1,...,0,21) =0. Lets(n)*/n = =31 ED(0;, Z;)?, andw(n)?/n = £ 31 E(D(O;, Z;)* |
O1,...,0;1) = =3 P D?, where g;(A; | X;) = g;(Ai | X;,04,...,0;_1)
only depends on O(i — 1) through Z;, i =1,...,n.

Assume || D ||< oo, liminf s(n)?/n > 0, and

1 1 &
=1 i=1

in probability as n — oo.
Then w(n)?/s(n)? — 1 in probability as n — oo, and

=D N(()? 1)7

or equivalently, if we define o, = \/s(n)?/n,

M
VrM®) N, 1),
o
The condition liminf, s(n)?/n > 0 holds if there exists a § > 0 so that
liminf, .., ED(O;, Z;)> > 6. The condition (67) essentially requires that the

variance of Z; converges to zero for ¢ 579°°"
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28.2 Estimation of variance of martingale sum:

Note that the natural estimator of s(n)?/n = EL 3" Pg, 4 D? is given by
1/n¥", D(O;, Z;)?. The following result proves that this estimator is asymp-
totically consistent.

Theorem 16 Under the conditions stated in Theorem 15, we have that

l ZH:D(Oi,Zi)Q . 5(n>2 -

n;3

n
i probability as n — oo.

This result teaches us that we can estimate the limiting distribution of \/nM (n)
by treating Oy, ..., O,, as independent draws from Fy, 4, treating g; as a given
fixed design in G, ¢ = 1,...,n. In particular, one will have that the paramet-
ric or nonparametric bootstrap method ignoring the dependence structure of
O, ...,0, consistently estimates the limiting variance s(n)?/n.
Proof of Theorem 16. Firstly, we note that
n
LS po,zp="1

=1

Z (D*(0y, Z;) — Pgy.e D*) + — ZPQO%D2

n i=1

3

Now note that the first term

Ml(n) = nil(D2<O“ZZ> (DQ(OZ,Z> | 01,...,01_1))

is a Martingale. As a consequence of Kolmogorov LLN for martingales, if
| D ||oo< 00, we have M;(n) — 0 almost surely as n — oo. Thus, it remains
to show that % " 1 Poy.g. D? —% »  EPg, 4, D? converges to zero, as n — 0o,
but that is guaranteed by assumption (67). This completes the proof. O

28.3 Proof of Theorem 15.

We will apply the following Central Limit Theorem for discrete martingales
(Theorem 3.3.7. in Sen and Singer (1993)).

Lemma 2 Let T(n) = ", D(X;), E(D(X)) | Xi1,...,Xi1) = 0, | D [l
co. Let 02(i) = ED(X:)2, 02(i) = E(D(X:)2 | X1, ... Xs1), i =1,....n. Let
s*(n) =31, 0%(i), and w*(n) = X, v*(0).

Assume

(A) w?(n)/s*(n) — 1 550pmbability as n — oo,
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and

(B)

n

(p(x

Then T'(n)/s(n) converges in distribution to N(0,1) as n — oo.

(| D(X3) |> es(n))) — 0 asn — 0.

z:l

We apply this theorem with X; = (O;, Z;). Let’s first consider condition
(B). We assumed that liminf, s*(n)/n > 0. Then (we assumed || D |o<
M < 00), s*(n) converges to inﬁnity at rate n. Thus, in this case we need to
verify that for every e¢ > 0, " L E[D(O;, Z)?I(| D(O;, Zi) |> ey/n)] — 0
We assumed that || D [|o< M < co. Thus for n > M? /€%, we have that I(]
D(0O;, Z;) |> ey/n) =0 for alli = 1,...,n with probability 1. Thus this proves
condition (B) under the condition that || D ||..< oo and liminf, s*(n)/n > 0.
The latter condition is clearly not necessary, but in most applications it is a
condition which will hold.

We will state this as a lemma.

Lemma 3 Let M(TL) = ?:1 D(O“Zl), ZZ = Zi(Ola c. 702'—1)} E(D(O“ZZ) |
O1,...,0,_1) = 0, s?(n) = X", ED(0;,Z)%. If | D |lso< M < o0, and
liminf s*(n)/n > 0, then

(B) for every e > 0

) i (D(Os, Z:)*I(| D(Os, Zi)) |> €s(n))) — 0 as n — oc.

Regarding condition (A), we have
UQ(i) = E(D(O“ Zz)2 | 01, ce 701‘_1) = PQo,giDQ‘

Thus,

n

LS
i=1

=1

w?(n)

1
n n

S

Since 02(i) = Ev?(i) = EPg, 4, D?, we have s ELS | Py, D? So to

n
prove that w(n)?/n — s(n)?/n converges to zero as n — oo is equivalent with

condition (67).
Finally, we note that

_wmP/n | w(m/n— s/
s T s/ s

So if we also assume that lim inf,, ... s(n)?/n > 0, then condition (A) is proved.
We state this as a lemma.

221
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Lemma 4 Let M(n) = Z?:l D(OZ,ZZ>, E(D(OZ,ZZ) | 01, PN 701'—1) = 0,

Z; = Z;(O1,...,0i1). If | D ||«< M < o0, liminf s*(n)/n > 0, L 37, Py, 4, D?—
ELY" | Py g D? — 0 in probability, as n — oo, then w(n)?/s(n)? — 1 in
probability,.

28.4 Multivariate Central Limit Theorem for martin-
gale sum
The following theorem proves that the multivariate M,,(D) = 1/\/n >, D(O;, Z;)

converges to a multivariate normal distribution with covariance matrix

¥? = lim ¥*(n) = lim o ZPQOQZDD

n—00 n—00
=1

if one assumes this limit exists. If the latter does not hold, then one still
obtains that 3(n)~'M, (D) =p N(0,I).

Theorem 17 Let M, (D) = S, D(O;, Z;), D = (Dy, ..., Dy), E(D(O;, Z;) |
O1,...,0i1) = 0, and Z; = Zi(O1,...,0i_1). Let $2 = ED(O;,Z;)? =
ED(O;, Z;)D (OZ,Z) and V2 = E(D(Oy, Z)2 | Or,...,051) = QongZ
Let¥2(n) = Lyn 32 = ELy? Py D? and W2(n) = Lyr v2=1yn p, D%

Assume max] || Dj ||OO< M < oo, liminf AX(n)?\ > 0 for all A (or that
Y2 = lim,_. X(n)? exists and is a positive definite covariance matriz), and
that component wise

1 n
7ZPQ0,Q¢D2 E ZPQOQDQ_)O (68>

n;3 i—1

in probability as n — oo.
Then
VnX(n)"t*M,(D) =p N(0,I), as n — oo,

and, if ¥%(n) — X2, as n — oo, for some positive definite covariance matriz
Y2 then
VnM,(D) =p N(0,%?), asn — oo.

28.5 Estimation of limit covariance matrix of multivari-
ate martingale sum.

Note that the natural estimator of ¥*(n) = E= 3" Py, ,D? is given by

32(n) = L3 D(O;, Z;)*. The following results proves that this estimator
of the covariance matrix of the multivariate margingale 1/n>,{D(O;, Z;) —
Po,y.g: D} is indeed asymptotically Corésj’atent.
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Theorem 18 Under the conditions stated in Theorem 17, we have that

n

1
—>"D(0;, Z;)* = B(n)* — 0 in probability, as n — oo,
n

i=1
and, if ¥%(n ) — EQ as n — 00, for a positive definite matriz X2, then this
also zmplzes = D(O;, Z;)* — X in probability, as n — oo.

This result teaches us that we can estimate the limiting distribution of
Vv/nM(n) by treating Oy, ..., O, as independent draws from Py, ,., treating g,
as a given fixed design in G), i = 1,...,n. In particular, one will have that
the parametric or nonparametric bootstrap method ignoring the dependence
structure of Oy, ..., O, consistently estimates the covariance matrix 32(n).

Proof of Theorem 18. Firstly, we note that

n
LS po,zyp="1

=1

ZD2 OuZ PQogl)2 + ZPQOQZ

n =1

3

Now note that the first term

:M—‘

Z (D*(0y, Z;) — E(D*(0;, Z;) | O1,...,0;1))

is a multivariate Martingale. As a consequence of Kolmogorov LLN for mar-
tingales, if max; || D; [|oo< 00, we have M;(n) — 0 almost surely as n — oo.
Thus, it remains to show that = 3> | Pg, .. D? — 137 | EPg, . D* converges
to zero, as n — 00, but that is guaranteed by assumption (16). This completes
the proof of Theorem 18. O

28.6 Proof of Theorem 17

We can prove this result as follows (see page 123, Sen and Singer (1993)).
Firstly, for each A € R, we can define the univariate Martingale M, (\) =
MM, = S, N"D(0;, Z;) = Y, DA(O;, Z;). Now, we note that M, (\)
is also a Martingale and the conditions of Theorem 15 apply to prove that
VM, (\) converges to N (0, \T3\). Thus, we can state the following lemma
to establish the CLT for AT M (n) for each \.

Lemma 5 Let M, (D) = X", D(O1, Z;), D = (Ds, ..., Dg), Z; = Zi(On, ...

E(D(Os, Z:) | Or,..., 0 1) = 0. Let X2 = ED(Oy, Z:)2 = ED(Oy, Z:) D(Os,

and V2= E (D(0;, Z;)? | Oy,...,0;_ ) Let X%(n) = £ 30 532 and W(n)?
223
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Ly (V2. For each A € RY, let s(n,\)?/n = 1/n Y0 ATS2N = ATE2(n)A,
w(n,A)?/n=L3" ATVEN = XTW2(n)A.
Assume, max; || Dj [loo< M < 00, liminf, s(n, \)?/n = liminf, AT ¥?(n)\ >
0, and
1 & 1 &
AT < > PoygD?—E=Y PQO,gl.D2> A—0 (69)
= i
wn probability as n — oo.
Then w(n, \)?/s(n, \)?> — 1 in probability, and

AT M(n)

W =D N(O, 1)

Secondly, we apply the Cramér-Wold theorem (Theorem 3.2.4 in Sen and
Singer (1993)) which states that /nM, =p Z in R? if and only if for every
fixed A € R?, we have \T\/nM,, =p A" Z. This proves Theorem 17.
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