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Abstract In this paper, we use smoothed empirical likelihood methods to
construct confidence intervals for hazard and density functions under right
censorship. Some empirical log-likelihood ratios for the hazard and density
functions are obtained and their asymptotic limits are derived. Approximate
confidence intervals based on these methods are constructed. Simulation studies
are used to compare the empirical likelihood methods and the normal approx-
imation methods in terms of coverage accuracy. It is found that the empirical
likelihood methods provide better inference.
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1 Introduction

Right-censored data appear naturally in biomedical research and industrial
lifetime analysis. Let {Ti : i = 1, 2, · · · } be independent and identically distrib-
uted (i.i.d.) nonnegative failure times with common distribution function F0,
{Ci : i = 1, 2, · · · } be i.i.d. censoring times with distribution function G0 and
independent of the failure times. We assume throughout that F0 and G0 are
continuous. Under right censorship, we observe the right censored vectors

(X1, δ1), . . . , (Xn, δn), (1)

where Xi = min(Ti, Ci), δi = I(Ti ≤ Ci), the indicator of Ti ≤ Ci.
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