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Additional Simulation Results

Additional simulations studies were conducted under settings where the treatment as-
signment was not random. For Model 1 and Model 3, A was generated from a Bernoulli
distribution with P(A = 1|X) = 1/{1 + exp(—¢&'X)}, where £ = (0.5,0.5,1,07, —1, 049).
For Model 2, A was Bernoulli with P(A = 1|X) = 1/{1 + exp(—=¢'X)}, where £ =
(0,0.5,—0.5,048). Results are reported in Table S1 and Table S2.
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Table S2: Selection results under independent censoring (Propensity score depends on covariates). Incorr0: the number

of non-zero coefficients incorrectly identified as zero; CorrQ: the number of correct zero coefficients identified; Cover: the

proportion of covering all the important variables.

Model 1 Model 2 Model 3

Method Incorr0  Corr0  Cover Incorr0  Corr0  Cover Incorr0  Corr0  Cover
n=400, CR=15%

AIPWE_AFT* 0.015 25.9 0.990 0.130 28.7 0.885 0.291 26.7 0.715

AIPWE_AFT 0.020 26.2 0.975 0.126 28.6 0.880 0.435 26.8 0.694

Geng et al 0.010 26.2 0.990 0.298 26.0 0.750 0.286 25.7 0.734

Tian et al 0.212 39.4 0.806 1.020 39.6 0.404 0.258 41.1 0.782
n=400, CR=40%

AIPWE_AFT* 0.028 28.6 0.986 0.380 29.5 0.750 0.465 28.8 0.625

AIPWE_AFT 0.125 28.9 0.899 0.515 27.6 0.600 0.585 33.6 0.575

Geng et al 0.052 174 0.952 0.652 16.4 0.542 0.422 18.8 0.662

Tian et al 0.226 38.4 0.796 0.916 38.3 0.412 0.438 40.3 0.666
n=1000, CR=15%

AIPWE_AFT* 0.002 33.1 0.998 0 33.7 1 0.030 34.1 0.970

AIPWE_AFT 0.010 32.8 0.994 0.002 33.2 0.998 0.036 33.7 0.959

Geng et al 0 32.6 1 0.066 31.8 0.934 0.026 31.0 0.974

Tian et al 0.004 36.9 0.996 0.106 36.5 0.902 0.018 38.5 0.982
n=1000, CR=40%

AIPWE_AFT* 0.005 32.3 0.995 0.080 34.1 0.965 0.155 36.8 0.865

AIPWE__AFT 0.040 32.3 0.978 0.102 33.5 0.821 0.215 34.9 0.815

Geng et al 0.004 27.5 0.996 0.624 28.2 0.600 0.208 29.3 0.816

Tian et al 0.004 36.3 0.996 0.166 35.3 0.898 0.034 37.7 0.966




