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1. Introduction
Kaplan-Meier i el model de regressió de Cox juguen un rol
central en la valoració dels efectes d’un tractament en assajos
clinics aleatoritzats.
El model de regressió de Cox dona un resum de l’efecte del
tractament en termes del HAZARD RATIO
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hazard ratio, which can be interpreted as a type of relative risk. The semiparametric nature of the
model, the ability to stratify in multi-center trials, and the connection with the log-rank test have also
contributed to its widespread use.

Randomization is usually viewed as the ideal approach for eliminating the effects of confounding
variables to ensure causal inferences can be drawn. In randomized clinical trials with a survival
outcome, it is customary to express treatment effects by estimates of the hazard ratio often without
adjusting for even known prognostic variables. When viewing Cox regression from a causal point of
view, omission of these terms creates problems which do not seem to be widely appreciated in some
fields.

First we would like to point out that several limitations of the Cox model are well known. The
selection effects well documented in frailty theory (e.g. Aalen et al., 2008), constitute one example
to be mentioned below. A related issue is the fact that Cox models which condition on different
sets of covariates cannot simultaneously be valid (Ford et al., 1995). Our intent is to focus on the
limitations of the Cox model from a causal point of view, some of which have been pointed out in the
epidemiological literature (Greenland, 1996, Hernán, 2010, Hernán et al., 2004; Hernán and Robins,
2015, Section 8.3). Our paper is partly a review of these ideas, but we discuss this in a broader setting
and wish to present the issues to a biostatistical audience concerned with survival analysis.

The basic notion may be explained intuitively as follows: for a randomized study of survival
times the first contribution to the Cox partial likelihood is based on a randomized comparison, but
subsequent partial likelihood contributions are based on biased comparisons. This bias arises when
there are known or unknown factors influencing survival which are not controlled for in the analysis;
we believe this is almost always the case.

Our aims are to further clarify these issues through a simple mathematical argument and to provide
further discussion, including the relationship to frailty theory. Cox regression is used routinely in
clinical trials for the analysis of time to event response. We suggest that analysts applying these
methods take it for granted that the hazard ratio gives a valid representation of the causal effect. It
is therefore important to realize the limitations of this analysis. We focus here on settings where the
goal is to assess the effect of treatment versus a control intervention on the time to an event in the
context of a randomized clinical trial.

The theory of counting processes plays a fundamental role in survival and event history analysis.
The probabilistic structure of counting processes is defined in terms of intensity processes. If N(t)
is the process counting events over time (e.g. occurrences of undesirable clinical events), then the
intensity process is :

λ(t;H(t)) = lim
∆→0

1

∆
P (N(t+ ∆)−N(t) = 1|H(t)) (1)

where H(t) is the history of the event process observed up to time t; we assume that the information
from the past grows as t increases. In words, the intensity process gives the probability of an event
occurring in a small time interval [t, t + ∆) given the past history observed to an instant before t. A
precise mathematical treatment requires tools from martingale theory (Aalen et al., 2008).

The intensity process is based on the concept of prediction in that it involves the exploitation of
information unfolding over time in order to model the instantaneous risk of an event. The utility of
intensity-based modeling is clear in settings where interest lies in understanding dynamic features of
a complex event process and associated risk factors. An important question in the setting of a clinical
trial, however, is whether the event intensity can also be given a structural, or causal interpretation.
Generally, of course, one cannot expect a structural interpretation due to unmeasured confounders or
other issues.

Pearl (2009) gives a careful discussion of the requirements for a model to admit causal inferences
and introduces the important tool of the do-operator. In the present context a causal statement can be
made with respect to a particular intervention E if
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... and already some of the conclusions

És ben sabut que en assajos clínics hom no ha de de comparar
tractaments

condicionant en variables post-aleatorització que podrien
ser sensibles al tractament ja que son dins del “causal
pathway” de la resposta d’interès
basats en subgrups d’individus post-aleatorització que
donen inferències invàlides perque el benefici de
l’aleatorització s’ha perdut

Quan fem servir el model de Cox, realitzem comparacions
basades en els subgrups formats pels individus a risc en cada
temps. Els conjunts de risc es defineixen en base al status de
supervivència de l’individu, éssent aquesta una característica
que respon clarament a un tractament eficaç
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2. Randomized comparison of treatments in
survival analysis
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El risc d’un esdeveniment pot variar de forma considerable
entre els individus sota estudi degut a factors que poden ser
coneguts o desconeguts.

Aalen OO, Cook RJ and Røysland K 3

λ(t|H(t), e) = λ(t|H(t), do(e)) (2)

where do(e) means that the value of E is set to e by an external manipulation. The intervention E
may correspond to changing an element in the history of the process, and the intensity process clearly
does not tell you what the result of that would be unless (2) is fulfilled.

In the analysis presented here, the concepts of collider effect and controlled direct effect also play
a central role, and we shall follow the ideas of Pearl (2009) here as well. In a process setting one has
to show some care in applying these ideas (Aalen et al., 2014).

2 RANDOMIZED COMPARISON OF TREATMENTS IN SURVIVAL ANALYSIS

2.1 CONFOUNDING AMONG SURVIVORS

The risk of an event may vary considerably between individuals under study due to known and un-
known factors. Examples of known factors might be the duration and stage of the disease at the time
of recruitment, smoking status, and so on. Other features such as dietary history, level of physical
activity, and environmental exposures are more difficult to measure and are typically not recorded.
Genetic and epigenetic features are likely to have strong effects. We consider and represent these var-
ious influential factors collectively in a variable Z. Note that this variable is not routinely considered
to have a confounding effect per se in a clinical trial with randomization, since randomization ensures
Z ⊥⊥ X at the time of treatment assignment. Randomization does not, however, eliminate the effect
of this variable on the outcome and as a consequence does not ensure the same independence among
individuals surviving to any time t > 0, i.e. we do not necessarily have Z ⊥⊥ X|T > t.

To expand on this, we assume that the hazard rate for an individual in a population of interest is
given as h(t,X, Z). Here X is a treatment indicator and Z is the variable that contains individual
specfic quantities that influence survival. If the treatment assignment is randomized at t = 0, X and
Z are stochastically independent at that time. For simplicity, we shall assume here that X and Z are
discrete, but a similar argument would of course hold for continuous variables. The joint distribution
of X and Z for survivors to time t is given by:

P (Z = z,X = x|T ≥ t) =
P (Z = z,X = x, T ≥ t)

P (T ≥ t)

=
P (T ≥ t|Z = z,X = x)P (Z = z,X = x)

P (T ≥ t)

=
exp(−

∫ t
0
h(s, x, z)ds)P (Z = z)P (X = x)

P (T ≥ t)
. (3)

This expression can only be factored with respect to the two covariates for all t if h(t, x, z) is
additive in the following sense:

h(t, x, z) = a(t, x) + b(t, z) (4)

If this is not the case, then it is apparent from (3) that X and Z are not independent among the
survivors (i.e. given T ≥ t).

Note that the hazard of the Cox model does not satisfy the additivity assumption in equation (4).
This is also the case for a marginal Cox model containing only the covariate X: if the joint hazard in
X and Z satisfies (4) then the marginal model for X would retain an additive component and would
not be of the Cox form.
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X ⊥⊥ Z at time 0 6=⇒ X ⊥⊥ Z for T ≥ t

X indicador de tractament amb valors = 0, 1

Z covariable individual que influeix la supervivència amb
valors = 0, 1 (per simplificar)
X i Z independents en t = 0 (X ⊥⊥ Z)
h(t,X,Z): funció de risc en el moment t

P{Z = z,X = x|T ≥ t} = P{Z = z,X = x, T ≥ t}
P{T ≥ t} (1)

=
P{T ≥ t|Z = z,X = x}P{Z = z,X = x}

P{T ≥ t}

=∗ exp{−
∫ t
0 h(s, x, z)ds}P{Z = z}P{X = x}

P{T ≥ t} (2)
Nota∗: Recordem que S(t) = exp{−

∫ t
0 h(s)ds}

i com que aquesta expressió no es pot factoritzar (en general)
en termes de X i Z , no podem concloure que X ⊥⊥ Z for T ≥ t
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If h(t, x, z) = a(t, x) + b(t, z), X ⊥⊥ Z at time 0 =⇒
X ⊥⊥ Z for T ≥ t

P{Z = z,X = x|T ≥ t} = exp{−
∫ t

0
h(s, x, z)ds}P{Z = z}P{X = x}

P{T ≥ t} (3)

=
exp{−

∫ t

0
a(s, x)ds} exp{−

∫ t

0
b(s, z)ds}P{Z = z}P{X = x}

P{T ≥ t}

=
P{T ≥ t|X = x}P{T ≥ t|Z = z}P{Z = z}P{X = x}

P{T ≥ t}
= P{X = x|T ≥ t}P{Z = z|T ≥ t}P{T ≥ t} (4)

Deduïm, a partir de (3), que si h(t, x, z) = a(t, x) + b(t, z) es compleix, per

T ≥ t que X ⊥⊥ Z
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h(t, x, z) = a(t, x) + b(t, z), Cox i X ⊥⊥ Z

El model de Cox no satisfa h(t, x, z) = a(t, x) + b(t, z) ja que com
sabem h(t, x, z) = h0(t) exp{αx+ βz} i no es pot expressar com a
suma.Does Cox analysis of a randomized survival study yield a causal treatment effect? 4

The lack of independence between X and Z among the survivors to time t has an important im-
plication for the Cox model since the partial likelihood is built up by considering contributions which
condition on survival to increasingly large times. Despite randomization at t = 0, the contributions to
the Cox partial likelihood following the first failure will not be in a randomized setting. This makes
it unclear what the hazard ratio computed for a randomized survival study really means. Note, that
this has nothing to do with the fit of the Cox model. The model may fit perfectly in the marginal case
with X as the only covariate, but the present problem remains.

The effect we are discussing depends on the probability of surviving; as shown in (3). If the event
in question is rare, then the effect will be small.

2.2 AN ILLUSTRATIVE CALCULATION

SupposeX and Z are binary 0−1 variables with P (Z = 1) = π and whereX is assigned by balanced
randomized with P (X = 1) = 0.5. Under a Weibull proportional hazards model we define H0(t) =
(h0t)

κ and consider the survivor functions P (T ≥ t|X,Z) = exp(−H0(t) exp(β1X +β2Z)), P (T ≥
t|X) = EZ{exp(−H0(t) exp(β1X + β2Z))}, and P (T ≥ t) = EX [EZ{exp(−H0(t) exp(β1X +
β2Z))}]. We set h0 = 1 and κ = 1 and consider β1 = log 0.5 to correspond to a strong treatment
effect and β2 = log 4 to reflect a highly influential risk factor. We consider the pth percentile Qp, of
the marginal survival distribution, satisfying 1 − p = P (T > Qp), with p = 0, 0.10, 0.25, 0.50, 0.75
and 0.90. In Figure 1 we display P (Z = 1|X,T ≥ Qp) from study entry for the case of common
risk factor (π = 0.50). There is a striking imbalance in the risk factor evident in the second and
third quartiles of T . Evidence of treatment effect from individuals at risk at this time is therefore
heavily influenced by this risk factor. The light grey line reflects the log odds ratio characterizing the
association between Z and X given T > Qp, clearly conveying the evolving dependence between
treatment and the risk factor.

The Weibull proportional hazards model is the only parametric model which can be reformulated
as a location-scale model (Cox and Oakes, 1984). We can therefore write it equivalently as

Y = γ0 + γ1X + γ2Z + τW

where Y = log T , τ = κ−1 is a dispersion parameter, and W ⊥⊥ (X,Z) has a standard extreme value
error distribution; note also that γj = −τβj , j = 1, 2 and γ0 = − log h0. While we may think of this
model as operating in the population of interest, when the treatment assignment is randomized in a
clinical trial, we aim to estimate features of the distribution of T |X . The effect of interest is contained
in the systematic part of the model for Y |X ,

E(Y |X) = γ0 + γ1X + γ2E(Z|X) + τE(W |X) = γ∗0 + γ1X .

As a consequence, the effect of treatment in the location scale formulation, or its alternative utilization
in terms of an accelerated failure time model (Wei, 1992), does yield a causal measure of treatment
effect. The collapsibilities of this model and the causal interpretation have lead to the widespread
use of accelerated failure time models in causal inference (e.g. Robins, 1992). Consistent estimation
of γ1 based on the model for T |X will require correct specification of the error distribution, but
estimation of the coefficients in the location scale formulation is quite robust to misspecification of the
error distribution (Gould and Lawless, 1988; Lawless, 2003, Section 6.3.4) and fitting semiparametric
versions of this model can provide robust estimation under some forms of censoring.

We consider a brief simulation study to illustrate the utility of the location-scale model in this
setting. We consider π = 0.10 and 0.50 whereX is determined by randomization; so P (X = 1) = 0.5
and X ⊥⊥ Z. An administrative censoring time C† was set such that P (T > C†) = 0.10 and an
exponential random censoring time accommodated early withdrawal with rate ρ selected to give a net
censoring rate of 30% or 50% respectively. Analyses were carried out based on Cox regression and
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Models que satisfan h(t, x, z) = a(t, x) + b(t, z)

1 Model de riscos additius d’Aalen. Veure
https://math.unm.edu/~james/w10-STAT574d.pdf
https://www.uio.no/studier/emner/matnat/math/STK4080/
h16/undervisningsmateriell/lecture10_16.pdf

2 Model de vida accelerada (AFT):
Y = log T = γ0 + γ1X + γ2Z + τW

W segueix la distribució del valor extrem (Weibull PH model,
poden ser altres o treballar-se semiparamètricament)
W ⊥⊥ (X,Z)

L’efecte d’interès està contingut en la part sistemàtica del
model de Y |X , i veiem que

E(Y |X) = γ0 + γ1X + γ2E(Z|X) + τE(W |X) = γ∗0 + γ1X

per tant, l’efecte del tractament en la formulació
“location-scale” o en termes d’un model AFT, proporciona
una mesura causal de l’efecte del tractament.

 https://math.unm.edu/~james/w10-STAT574d.pdf
https://www.uio.no/studier/emner/matnat/math/STK4080/h16/undervisningsmateriell/lecture10_16.pdf
https://www.uio.no/studier/emner/matnat/math/STK4080/h16/undervisningsmateriell/lecture10_16.pdf


#quedatacasa

Imbalance in Z for percentiles (Qp) of T
P{X = 1} = 0.5 i efecte gran del tractament
P{Z = 1} = 0.5 i factor de risc molt influent
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P(Z = 1 | X = 1,  T > Qp)
P(Z = 1 | X = 0,  T > Qp)
LOG OR(Z, X | T > Qp )

Figure 1: Conditional distribution of binary risk factor (P (Z = 1|X = x, T ≥ Qp) where Qp is the pth percentile of the marginal distribution of T )
arising from a Weibull regression model with h0 = 1, κ = 1, β1 = log 0.5 and β2 = log 4; X = 0 for control group and X = 1 for treated group;
P (Z = 1) = π = 0.5; also displayed is the odds ratio for Z and X given survival to Qp.

Striking imbalance for median values (Q0.5):
P{Z = 1|X = 1;T ≥ Q0.5} = 0.32 i P{Z = 1|X = 0;T ≥ Q0.5} = 0.2
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3. Interpretation in causal inference setting
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a semiparametric accelerated failure time model using the method of Brown and Wang (2005): point
estimates and robust variance estimates were recorded for each simulated sample.

With κ = 1, the regression coefficient in the accelerated failure time model is simply the negative
of the coefficient in the Cox model and the empirical biases and coverage probabilities are evaluated
relative to the respective true values.

Table 1: Empirical properties of estimators obtained by fitting marginal Cox and semiparametric
accelerated failure time models for T |X when the correct model is a Weibull proportional haz-
ards/accelerated failure time model for T |X,Z; P (Z = 1) = π, 10% administrative censoring
and CEN% reflects net censoring incorporating random withdrawal, 500 individuals per dataset;
nsim=2000

Cox Model AFT Model

π CEN% EBIAS ESE RSE ECP% EBIAS ESE RSE ECP%

0.1 30 0.043 0.111 0.109 92.2 0.003 0.135 0.131 94.5
50 0.048 0.129 0.130 92.6 0.004 0.161 0.157 94.3

0.5 30 0.147 0.108 0.108 72.9 0.001 0.146 0.142 93.8
50 0.120 0.131 0.129 84.3 0.002 0.169 0.163 93.8

EBIAS is mean estimate minus β1 (Cox) and γ1 (AFT) respectively, ESE is the empirical standard error, RSE
is the mean robust standard error, and ECP% is the empirical coverage probability

The bias evident in the estimation of β1 from the Cox model arises because it is not collapsible
and is sensitive to the distribution of the prognostic factor as well as the censoring distribution; this
is the case with misspecified Cox models generally, for which the large sample properties of associ-
ated estimators are now well known (Struthers and Kalbfleisch, 1986). Hypothesis tests directed at
detecting treatment effects are valid in such settings, however, provided robust variance estimates are
used (Lin and Wei, 1989). The empirical biases in the estimators of the coefficients in the accelerated
failure time model are negligible in all cases and so are insensitive to the distribution of the covariate
and censoring rates, and there is generally close agreement between the empirical and mean robust
standard errors.

3 INTERPRETATION IN A CAUSAL INFERENCE SETTING

The concept of a collider is used to clarify the effects of selection bias in causal reasoning. A collider 
is present in a directed acyclic graph (DAG) if two arrows meet at a node. When conditioning on 
a collider the effects may “pass through” the collider, and since it does not exert a causal effect, a 
bias may be induced in the estimate of the effect of the intervention. 

Consider two times, t and t + ∆ where ∆ > 0, and let St and St+∆ indicate survival up to these
times respectively. A model for the causal structure of this situation is shown in the directed acyclic
graph of Figure 2.

If we consider the comparison of treatments with respect to St or St+∆ separately, then a random
allocation will ensure a valid assessment of the causal effect. For instance, when considering the
effect of X on St+∆, the noncausal path, via Z, is closed as long as we do not condition on St. The
node St is a collider and closes the path via Z as long as it is not conditioned upon.
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Z(Variable influencing survival)

'' $$
St //(Survived up to t) St+∆ (Survived up to t+ ∆)

X(Treatment)

77 ::

Figure 2: A directed acyclic graph of X , Z and St and St+∆

If, however, we consider the probability of surviving up to time t + ∆, conditional on survival
up to time t, then the situation is changed. This change arises because we condition on a collider St,
which activates the noncausal path X → St ←− Z → St+∆. If Z is (in whole or partially) unknown,
this path cannot be closed. This implies that we generally have X 6⊥⊥ Z | T > t, so the compositions
of the groups of treated and non-treated survivors at time t differ systematically, even if the treatment
was randomly assigned at t = 0. This is a problem if we wish to assign meaning to differences of the
respective hazard rates at time t since the hazards at time t are sensitive to previous survival in the
two groups.

It is not automatically the case that conditioning on colliders breaks the randomization, and to
clarify the conditions for this, our argument has to be supplied with a calculation as is done in Section
2.1. If the additivity condition in equation (4) is fulfilled, then we do indeed have X ⊥⊥ Z | T > t, so
the randomization will not be broken by restricting to survivors at t.

In order to assess short-term treatment effects, not as sensitive to such systematically diverging
group compositions, we imagine a hypothetical variant of our initial trial. Whenever an individual
dies before t, we replace him by an identical individual that is still alive, and do not record the death
that occurred before t. Then we compare the risk of deaths during (t, t + ∆] for the treated vs. the
non-treated individuals. This would provide a comparison of short-term treatment effects at time t,
not sensitive to selection effects due to previous deaths, since the groups are identical to those that
where formed by randomization at baseline.

In terms of causal inference, this corresponds to what is known as the controlled direct effect of
treatment (Pearl, 2009), and equals:

θx(t) = lim
∆→0

∆−1 · P (St+∆ = 0 | do(X = x, St = 1))

= lim
∆→0

∆−1 ·
∫

z

P (St+∆ = 0 | X = x, St = 1, z)P (dz),

where the last expression follows from Pearl (2009, equation (3.19)). The open path St ← Z → St+∆

means that we generally have that P (St+∆ = 0 | do(x, St = 1)) 6= P (St+∆ = 0 | X = x, St = 1), so
our comparison can not be carried out by a straight-forward regression analysis among the survivors
at time t. This has also been pointed out by Hernán et al. (2004) and Hernán and Robins (2015).

One could also take another point of view where instead of considering the controlled direct effect
we consider the causal effect of treatment on short term survival conditionally on Z. By conditioning
we achieve that the causal effect of treatment shall correspond to the effect it has on an individual
with a given value Z = z. Let the hazard rates for an individual with Z = z be as follows under the
control (X = 0) and experimental treatment (X = 1) conditions respectively:

β0(t) = z α(t) , β1(t) = z rα(t) , (5)

El node St és un collider i tanca el cami via Z a menys que
condicionem a St
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Si comparem tractaments respecte St o St+∆ separadament,
l’aleatorització assegura una vàlida avaluació de l’efecte causal.
Per exemple, quan considerem l’efecte de X sobre St+∆, el camí
no causal via Z està tancat sempre i quan no condicionem a St.

Si considerem P{T > t+∆|T > t} la situació ha canviat per que
condicionem sobre un collider St, que activa el camí no causal:

X −→ St ←− Z −→ St+∆

i si Z és desconegut aquest cami no es pot tancar, implicant que
X 6⊥⊥ Z|T > t.

La composició dels grups tractats i no tractats entre els vius i a
risc en t difereix de forma sistemàtica inclús si haviem
aleatoritzat en el moment t = 0
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Model contrafactual
Un individu amb Z = z pot ser assignat a: grup control, X = 0, i
tractament, X = 1.
El model (contrafactual) per la funció de risc individual (hazard
rate) és:

β0(t) = zα(t) ; β1(t) = zrα(t)

de manera que el risc d’aquest individu si fos tractat és r
vegades el risc si no fos tractat.

L’article usa el concepte de do-operator introduit per Pearl
(2009) per demostrar que en termes d’inferència causal, els
causal hazard ratios definits mitjançant controlled direct effect
of treatment o mitjançant conditional tretament effect given Z
són els dos igual a r.

Això NO és el que estima el model de Cox en presència de
variabilitat en Z



#quedatacasa

4. Causality and frailty

β0(t) = zα(t) ; β1(t) = zrα(t) (5)

Does Cox analysis of a randomized survival study yield a causal treatment effect? 8

Hence, with the active treatment the individual will have r times the risk that he would have in the
control group. The relationship to the previous formulation is that the treatment X has two possible
options, and that for each individual the hazard is r times as large for one treatment option as for the
other.

Note that the conditioning with respect to Z closes the collider path X → St ←− Z → St+∆ in
Figure 2. The path X → St → St+∆ is already closed because we condition with respect to survival
at time t. Using (5) we can calculate the controlled direct effect as follows:

θx(t) =

∫

z

lim
∆→0

∆−1 · P (St+∆ = 0|X = x, St = 1, z)P (dz)

=

∫

z

zrxα(t)P (dz) = E(Z)rxα(t)

Thus we get that the controlled direct effect equals θ1(t)/θ0(t) = r.
We can also calculate the other causal parameter, i.e. the one conditional on Z. To identify this,

note that λ(t|do(x), z) = λ(t|x, z) where λ(t|·) denotes the intensity of an event given various pieces
of information. Hence we have from (5):

λ(t|do(X = 1), Z)

λ(t|do(X = 0), Z)
=
λ(t|X = 1, Z)

λ(t|X = 0, Z)
=
Z rα(t)

Z α(t)
= r.

Hence, the causal hazard ratios defined by the controlled direct effect of treatment or by the
conditional treatment effect given Z are both equal to r in this particular setting. This is not what is
estimated by a Cox model in the presence of random variation in Z.

4 CAUSALITY AND FRAILTY

Consider the counterfactual model (5) which, while similar in form to a standard frailty model, we 
specify here as a basis for causal reasoning. In (5) we conceptualize the individual hazard rates under 
both treatment schemes and define the causal effect of treatment in terms of these. In practice, of 
course, a person will normally be assigned to one treatment, making the other assignment counterfac-
tual. In the counterfactual framework this means that (5) holds for any value of Z that an individual 
might have. In randomized trials, however, we do not typically adjust for covariates on the presump-
tion that randomization has distributed them (more or less) equally between the treatment groups. 
This corresponds to basing comparisons on the population average (marginal) survival distributions, 
obtained after having implicitly averaged over Z; the effect of treatment at the individual level is not 
specified.

The difficulty in assigning a causal interpretation to treatment effects can be related to known
phenomenon arising in frailty theory where it is well known that for certain types of frailty distribu-
tions (e.g. the compound Poisson distributions with positive probability of a zero frailty), population
(marginal) hazard functions may cross over purely as an artefact of unexplained heterogeneity in the
population (Flanders and Klein, 2007, Aalen et al., 2008). Hence even when a treatment is highly
effective in lowering the hazard at the individual level, at some time the instantaneous risk at the pop-
ulation level becomes higher in the treatment group than the control group. This phenomenon arises
in spite of the fact that for each value of the frailty variable (and hence for each individual) there is a
common and constant multiplicative effect of treatment on the hazard. A test statistic reflecting the
difference between treatment groups based on hazard rates (e.g. the logrank test) would therefore
increase as follow-up increases to a certain point and then decrease. Although there is a mathemati-
cal connection to frailty theory, the causal reasoning we put forward here gives new insight into the
concept of frailty and the phenomena that have been studied in this setting.
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Population hazard rates
La funció de risc poblacional, λj(t) = λ(t|X = j), s’obté integrant
sobre tot Z :
Per X = 0 (idem X = 1), i definint A(t) =

∫ t
0 α(s)ds, la funció de risc

i de supervivència (individuals) són:
β0(t) = zα(t) ; S0(t|z) = e−zA(t)

La supervivència per tota la població és S0(t) = E{e−ZA(t)} i la
funció de risc poblacional s’obté com:

µ0(t) = −
∂

∂t
logS(t)

Si Z segueix una llei gamma amb E(Z) = 1 i V ar(Z) = δ (veure
Ch.6, Aalen et al (2008))

µ0(t) =
α(t)

1 + δA(t)
; µ1(t) =

rα(t)

1 + δA(t)

i es veu que si no hi ha frailty (δ = 0) µ0(t) = α(t) i µ1(t) = rα(t)
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Hazard ratio en el model de Cox
El quocient de les funcions de risc poblacionals és per tant

R(t) =
µ1(t)

µ0(t)
= r

(
1 + δA(t)

1 + rδA(t)

)
→ 1

mentre que el quocient de les funcions de risc individuals en el
model contrafactual (5) és

β1(t)

β0(t)
= r

Does Cox analysis of a randomized survival study yield a causal treatment effect? 10

θ1(t)

θ0(t)
= r =

λ(t|do(X = 1), Z)

λ(t|do(X = 0), Z)
=
λ(t|X = 1, Z)

λ(t|X = 0, Z)
6= λ(t|X = 1)

λ(t|X = 0)
= r ·

(
1 + δ A(t)

1 + rδ A(t)

)

In a randomized trial when fitting a marginal model with just the treatment as a covariate, what
one estimates in a Cox model is not this causal quantity r, but a weighted average of R(t) (Lin and
Wei, 1989). This will typically be closer to 1.

Can one adjust for covariates to resolve this issue? Some have advocated that baseline covariates
should be controlled for in randomized trials (Hauck et al., 1998) but there is considerable discussion
and debate about if, when, and how this should be carried out. The point is that the information in Z
will at best only be partially known. There will with necessity be a number of dissimilarities between
individuals which are unknown and even unobservable. This is the issue of frailty theory. So, in
general the quantity r is not really estimable even from a randomized study.

We illustrate this by a small simulation without censoring. Assume there are two treatment groups
with 1000 individuals in each group. Conditional onZ the hazard rate isZ and 2Z in the two treatment
groups. Assume that Z is gamma distributed with scale parameter 1 and shape parameter a. In this
case the individual hazard ratio is r = 2. Using a Cox model the estimated hazard ratio is 1.04
when δ = 0.1 (extremely skewed Z), while it is is 1.36 when δ = 1 (exponential distribution for Z).
Hence, we do not get the correct individual hazard rate, but something that is strongly influenced by
the general variation in risk among individuals.

Finally, in order to emphasize the importance of interventions, we examine the issue of treatment
switching, discussed briefly in Aalen et al. (2008). We shall show how the effect of interventions
after time 0 are misrepresented in the statistical model disregarding the frailty, and that a causal
understanding is necessary. For that purpose we again use a gamma frailty model. Imagine that at
some time we intervene and switch the treatment group back to the control treatment. For instance,
one might observe that the hazard in two groups become very similar at some time and might wonder
whether there is still a point in giving the experimental treatment. We assume that switching the
treatment has an immediate effect at the individual level, meaning that the hazard for the treatment
group, conditional on Z, changes from Z rα(t) to Z α(t) at some time t1. Thus up to t1 the two
population (marginal) hazards are given in formula (6), but after t1 the population hazard rate for
group 1 is:

µ1(t) =
α(t)

1 + rδ A(t1) + δ(A(t)− A(t1))
, t > t1

The relative population hazard for t > t1 is:

µ1(t)

µ0(t)
=

1 + δ A(t)

1 + rδ A(t1) + δ(A(t)− A(t1))

= 1 + (1− r) δ A(t1)

1 + rδ A(t1) + δ(A(t)− A(t1))
.

This should be compared to the relative population hazard for t ≤ t1, which is R(t). So,

µ1(t)

µ0(t)
= r

1 + δ A(t)

1 + r δ A(t)
= 1− (1− r) 1

1 + r δ A(t)
.

for t ≤ t1.
Assuming r < 1, it follows that µ1(t)/µ0(t) is smaller than 1 before time t1 and larger than 1

afterwards, with a jump at t1. Hence, the treatment group will suddenly have a higher population
(marginal) hazard than the control group when treatment is discontinued, which means that the causal

I com es resol?!!!!!!!!!
NO USANT-LO
En general la quantitat r no és estimable ni tan sols mitjancat un
assaig clínic aleatoritzat
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Importància de la intervenció (treatm. switching)
En t = 2 passem el grup tractat al control (funcions de risc molt
semblants) i efecte immediat a nivell individual: hazard passa de
Zrα(t) a Zα(t)

Aalen OO, Cook RJ and Røysland K 11
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Figure 4: Hazard ratio when intervention is switched back to control at time 2.

effect of changing treatment cannot be discerned from the observed hazard rates prior to intervention.
The result is illustrated in Figure 4 where t1 = 2, α(t) = 1, r = 0.5 and δ = 2. The treatment
is switched back to control when the hazard ratio is close to 1 indicating no great difference in risk
between the two groups, but the result of the intervention is a surprising and large jump.

Causality is about understanding the effect of interventions. This example shows that the popula-
tion hazard rates do not necessarily give this causal insight, and that a correct causal understanding is
challenging.

5 DISCUSSION

A central point of this note is that the hazard ratio in a Cox regression model is not the natural causal
quantity to consider. This has been discussed by Greenland (1996), Hernán (2010), and Hernán et al.
(2004), among others, but it does not seem widely appreciated. In light of the structural problems
present with only fixed baseline variables, the current focus on the use of accelerated failure time
models (Wei, 1992), models based on time-transformations (Cheng et al., 1995, Lin et al., 2014), and
additive hazards models (Aalen, 1989) may be more appropriate.

In causal inference we do not presume there to be no confounding variables, but rather that they
are suitably dealt with in analysis in order to mitigate their effects. Randomization achieves this goal
in many settings by rendering the known and unknown confounding variables independent of the
treatment indicator. With the linear model this is sufficient to ensure that the model including only the
treatment indicator yields an estimator consistent for the marginal causal effect and one can likewise
define the effect of interest for binary data. The Cox model features a greater structure, however,
and is not collapsible (Martinussen and Vansteelandt, 2013). The issue discussed here is relevant
for other methods that are based on the hazard rate. For additive hazard based models, however, the
independence ofX andZ in Section 2.1 is naturally preserved making it another appealing framework
for causal inference like the location-scale model (Strohmaier et al., 2014).

Paradoxically it is well-known that in clinical trials one should not carry out treatment compar-

L’eix y correspon al hazard rati poblacional R(t) = µ1(t)
µ0(t)

El grup tractat de sobte te un hazard poblacional més alt que el
control quan el tractament s’interrumpeix!!
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effect of changing treatment cannot be discerned from the observed hazard rates prior to intervention.
The result is illustrated in Figure 4 where t1 = 2, α(t) = 1, r = 0.5 and δ = 2. The treatment
is switched back to control when the hazard ratio is close to 1 indicating no great difference in risk
between the two groups, but the result of the intervention is a surprising and large jump.

Causality is about understanding the effect of interventions. This example shows that the popula-
tion hazard rates do not necessarily give this causal insight, and that a correct causal understanding is
challenging.

5 DISCUSSION

A central point of this note is that the hazard ratio in a Cox regression model is not the natural causal
quantity to consider. This has been discussed by Greenland (1996), Hernán (2010), and Hernán et al.
(2004), among others, but it does not seem widely appreciated. In light of the structural problems
present with only fixed baseline variables, the current focus on the use of accelerated failure time
models (Wei, 1992), models based on time-transformations (Cheng et al., 1995, Lin et al., 2014), and
additive hazards models (Aalen, 1989) may be more appropriate.

In causal inference we do not presume there to be no confounding variables, but rather that they
are suitably dealt with in analysis in order to mitigate their effects. Randomization achieves this goal
in many settings by rendering the known and unknown confounding variables independent of the
treatment indicator. With the linear model this is sufficient to ensure that the model including only the
treatment indicator yields an estimator consistent for the marginal causal effect and one can likewise
define the effect of interest for binary data. The Cox model features a greater structure, however,
and is not collapsible (Martinussen and Vansteelandt, 2013). The issue discussed here is relevant
for other methods that are based on the hazard rate. For additive hazard based models, however, the
independence ofX andZ in Section 2.1 is naturally preserved making it another appealing framework
for causal inference like the location-scale model (Strohmaier et al., 2014).

Paradoxically it is well-known that in clinical trials one should not carry out treatment compar-
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5. Discussion
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effect of changing treatment cannot be discerned from the observed hazard rates prior to intervention.
The result is illustrated in Figure 4 where t1 = 2, α(t) = 1, r = 0.5 and δ = 2. The treatment
is switched back to control when the hazard ratio is close to 1 indicating no great difference in risk
between the two groups, but the result of the intervention is a surprising and large jump.

Causality is about understanding the effect of interventions. This example shows that the popula-
tion hazard rates do not necessarily give this causal insight, and that a correct causal understanding is
challenging.

5 DISCUSSION

A central point of this note is that the hazard ratio in a Cox regression model is not the natural causal 
quantity to consider. see  Greenland (1996), Hern´an (2010), and Hern´an et al.(2004). In light of the 
structural problems present with only fixed baseline variables, the current focus on the use of 
accelerated failure time models (Wei, 1992), models based on time-transformations (Cheng et al., 
1995, Lin et al., 2014), and additive hazards models (Aalen, 1989) may be more appropriate.

In causal inference we do not presume there to be no confounding variables, but rather that they
are suitably dealt with in analysis in order to mitigate their effects. Randomization achieves this goal
in many settings by rendering the known and unknown confounding variables independent of the
treatment indicator. With the linear model this is sufficient to ensure that the model including only the
treatment indicator yields an estimator consistent for the marginal causal effect and one can likewise
define the effect of interest for binary data. The Cox model features a greater structure, however,
and is not collapsible (Martinussen and Vansteelandt, 2013). The issue discussed here is relevant
for other methods that are based on the hazard rate. For additive hazard based models, however, the
independence ofX andZ in Section 2.1 is naturally preserved making it another appealing framework
for causal inference like the location-scale model (Strohmaier et al., 2014).

Paradoxically it is well-known that in clinical trials one should not carry out treatment compar-
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effect of changing treatment cannot be discerned from the observed hazard rates prior to intervention.
The result is illustrated in Figure 4 where t1 = 2, α(t) = 1, r = 0.5 and δ = 2. The treatment
is switched back to control when the hazard ratio is close to 1 indicating no great difference in risk
between the two groups, but the result of the intervention is a surprising and large jump.

Causality is about understanding the effect of interventions. This example shows that the popula-
tion hazard rates do not necessarily give this causal insight, and that a correct causal understanding is
challenging.

5 DISCUSSION

A central point of this note is that the hazard ratio in a Cox regression model is not the natural causal
quantity to consider. This has been discussed by Greenland (1996), Hernán (2010), and Hernán et al.
(2004), among others, but it does not seem widely appreciated. In light of the structural problems
present with only fixed baseline variables, the current focus on the use of accelerated failure time
models (Wei, 1992), models based on time-transformations (Cheng et al., 1995, Lin et al., 2014), and
additive hazards models (Aalen, 1989) may be more appropriate.

In causal inference we do not presume there to be no confounding variables, but rather that they 
are suitably dealt with in analysis in order to mitigate their effects. Randomization achieves this goal 
in many settings by rendering the known and unknown confounding variables independent of the 
treatment indicator. With the linear model this is sufficient to ensure that the model including only the 
treatment indicator yields an estimator consistent for the marginal causal effect and one can likewise 
define the effect of interest for binary data. The Cox model features a greater structure, however, and 
is not collapsible (Martinussen and Vansteelandt, 2013). The issue discussed here is relevant for other 
methods that are based on the hazard rate. For additive hazard based models, however, the 
independence of X and Z in Section 2.1 is naturally preserved making it another appealing framework 
for causal inference like the location-scale model (Strohmaier et al., 2014).

Paradoxically it is well-known that in clinical trials one should not carry out treatment compar-
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