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Abstract

So far, there has not been any work on likelihood-based interval estimates with

partly interval-censored data. In this article, we derive the high-order expansion

of the weighted empirical log-likelihood ratio for survival probabilities with right

censored data, doubly censored data and partly interval-censored data, and we show

that if the Lipschitz condition is satisfied for the distribution of the leading term(s) of

this expansion, the theoretical coverage accuracy equation for the weighted empirical

likelihood ratio confidence intervals (WELRCI) can be obtained. When there is no

censoring, such Lipschitz condition is established in an example where smoothing

based on the kernel density method is used. Simulation results show that WELRCI

for survival probabilities compare well with those empirical likelihood-based methods

and other alternative methods.
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