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Chapter 1: Introduction

Chapter 1.
Introduction

Program SURPH (SURvival under Proportional Hazards)

SURPH was developed to analyze data from release-recapture studies of
animal populations—in particular, to relate the survival estimates from
release-recapture studies to individual-based and group-based covariates.

This document describes SURPH 3.5. A PDF version of this document, as
well as the latest version of the SURPH program, is available at
http://www.cbr.washington.edu/paramest/surph.

Chapter 2 explains the user interface of SURPH; Chapters 3 through 7 give
a detailed description of how to use SURPH to analyze release-recapture
data. Appendix A gives a definition of release-recapture input data file,
and Appendix B explains the statistical theory behind SURPH.

In Chapter 8, we work through the analyses of some sample datasets to
illustrate the use of SURPH.
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Chapter 2: Using SURPH

Chapter 2.
Using SURPH

Figure 2.1 shows the SURPH dialog at startup with no data loaded and the
main components in their default position. The main components are:

The navigation panel on the left side shows the list of available actions
in a hierarchical structure and is explained in more detail in Section 2.1.

The dataset summary on the upper right side summarizes the current
dataset.

The model definition summary summarizes the current model. By
default it shares the same space as the dataset summary. Dataset
summary and model summary are selectable using the tabs at the bottom
of their shared window.

The effects control buttons below the dataset summary and the model
summary provide shortcut keys for setting models and will be explained
in Chapter 4.

The output window along the bottom of the main dialog shows all
status, warning, and error messages as they occur.

The workspace occupies the middle, shaded portion of the SURPH
dialog. This is where all dialogs, reports, and plots are shown in SURPH.

There is also a series of menus across the top of the SURPH dialog.
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4 Definre Modei Reset All 1o Defaults| | Close All Windows

Welcome to SURPH 3

Figure 2.1: Main SURPH dialog at initial startup

Any of the above components may be resized by dragging their edges, or
moved from their default positions by dragging their title bars to the
desired location.

Figure 2.2 shows an alternative setup with the output window and dataset
summary dragged completely outside of the SURPH main dialog, and the
model summary and Effects Control Buttons now sharing the same space
on the right side. There are also menus across the top of the SURPH
dialog that, for the most part, duplicate actions on the Navigation Panel.
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Figure 2.2: An example of an alternative configuration for the SURPH
dialog

2.1 Navigation Panel

The Navigation Panel is organized hierarchically and reflects the general
flow of work from top to bottom. The four main sections are:

1. Data for the loading and examining of release-recapture data into
SURPH (Chapter 3).

2. Models for defining and creating models (Chapter 4).

3. Results for estimating parameters, viewing the results and looking
at result diagnostics (Chapter 5).

4. Hypothesis Testing for comparing results (Chapter 6).
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2.2 SURPH Menus

The SURPH menus run along the top of the SURPH Main dialog. For the
most part, they repeat commands found on the Navigation Panel, with
the exception of those described below.

2.2.1 File Menu
2.2.1.1 Save As Command

The Save As command under the File menu allows the user to save the
currently selected report or plot to a file. Reports are saved in Rich Text
Format (.rtf), and plots are saved in Portable Network Graphics format
(.png). The dimensions of the .png file for plots can be changed on the
Edit Settings dialog under the Edit menu (Section 2.2.2.1).

2.2.1.2 Print and Print Preview Commands

The Print and Print Preview command allows the user to print or preview
the print of the currently selected report or plot.
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2.2.2 Edit Menu
2.2.2.1 Edit Settings

Selecting “Edit Settings” under the “Edit” menu brings up the Settings
dialog as shown in Figure 2.3. It allows the user to change:

e The number precision in reports for both the estimates and the
standard errors. This controls the number of digits after the
decimal point.

e The dimensions of a plot in pixels when saved using the “Save
as” command under the File menu.

rﬂ Settings L':' (=] é]
General

Mumber Precision in Reports

Estimates: 3 |=

Errors: 4 =
Dimensions for Graph Output
width  s00 5

Height 400 =

Figure 2.3: SURPH settings menu
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2.2.2.2 Optimizer Settings

Figure 2.4 shows the Optimizer setup dialog. The optimizer is used to
numerically optimize the SURPH likelihood to estimate the parameters.
Four optimizers are available:

e Fletch

e Quasi-Newton (FBSG)
e Direction Set (Powell's)
e Simplex

Experience suggests that Fletch, a quasi-newton optimizer, is the "best”
choice in SURPH, except when calculating the profile likelihoods as
described in Section 3.4.

User-editable fields in Figure 2.4 (Maximum iterations, Precision, and
Proportional step size) are specific to Fletch; each optimizer has its own
configuration settings. The optimizer setting can, for the most part, be
left at their default settings. Details of the Quasi-Newton, Direction Set,
and Simplex can be found in Press et al. (2007).
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E Dptimizer Setup l 7 &I

Optimizer: |Fletch -

Ak

Maximum iterations: 200
Precision: 1e-06

Proportional step size: 1e-05

Ending criterion: 0.0001

Restore Defaults Apply

Figure 2.4: SURPH optimizer setup

When SURPH estimates the parameters, it uses the resulting estimates as
seeds and “re-estimates” the parameters again. It repeats this process
until the resulting log-likelihood of the current iteration does not vary
from the previous iteration by more than the value in "Ending Criterion” at
the bottom of the Optimizer Setup dialog.

2.3.2.3 Link Functions

The Link Functions are used to model survival-related parameters as a
function of the main effects and covariate data. Their use is described in
Chapter 4, and more details are given in Appendix B.2.5. The Link
Functions dialog is shown in Figure 2.5.
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r B
E Link Funmctions @I&J

Set Link Functions

Survival: [Hazard - ]
Detection: |Logit - |
Final Product: [Hazard - ]

Figure 2.5: SURPH link functions dialog

2.2.2.4 Reset All

The "Reset All” command will reset SURPH by deleting all results, models,
and datasets currently stored in SURPH. If selected, SURPH will show a

confirmation dialog asking if the user wants to continue with the Reset All
command, or to cancel.
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2.2.3 View Menu

The View Menu allows the user to selectively hide or show the main
components of the SURPH dialog. Figure 2.6 shows the default settings
with all components checked and thus visible. A component by be
hidden by unchecking it in the View menu.

-
:ports  Plots | View | Window Help

! v Mavigation Panel
il v | Output
v Dataset Summary
¥ Model Definition Summary
v  Effects Control Buttons

m

Figure 2.6: The View Menu, used for showing/hiding the main components
of the SURPH main dialog

2.2.4 Help Menu

The only command under the Help Menu is the “About” command,
bringing up a dialog showing the current version of SURPH.

2.3 Literature Cited
Press, W. H., B. P. Flannery, S. A. Teukolsky, and W. T. Vetterling. 2007.

Numerical recipes: The art of scientific computing. New York: Cambridge
University Press.
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Chapter 3.
Data

At initial startup with no dataset loaded, the “Load Data” action under the
“Data” heading is the only action available. Double-clicking on it will
bring up a dialog asking the user to select the SURPH input data file. The
format of the input data file is described in Appendix A. The user is asked
to enter the name of the dataset, defaulting to the name of the input data
file.

Once loaded, the dataset name appears under “Available Datasets” with a
green check mark indicating that it is the current dataset. More than one
dataset can be loaded at a time. By default, the last dataset loaded is the
current dataset; the user may change the current dataset by double-
clicking on its name. Figure 3.1 shows the navigation panel with multiple
datasets loaded and the one named “distance” selected as the current
dataset.

When a dataset is selected, the Dataset Summary window is updated to
show the name of the dataset, its description, the number of populations
and intervals, and the number tagged in each population, as shown in
Figure 3.2.

There are four main sections under the Data header in the Navigation
Panel: (1) Data diagnostics, (2) Manly-Parr Estimates, (3) CJS Estimates,
and (4) CJS Profile Likelihoods.

3.1 Data Diagnostics

Under “"Data Diagnostics,” SURPH provides an M-Array report that
summarizes the data, three Burnham tests that test model assumptions
for release-recapture data, and an individual covariate graph for datasets
with individual covariate data.
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Mavigation Panel B X
4 Data
Load Data
4 | Available Datasets
burnham
" distance
yakima
4 Data Diagnostics
D M-Array
4 Burnham Tests
D Burnham Test 1
D Burnham Test 2
D Burnham Test 3
d Individual Covariate Graph
E] Manly-Parr Estirnates
4 (J5 Estimates
D Estimates
D Covariance Matrix
|:| Correlation Matrix
4 ()5 Profile Likelihoods
Estimate 90°% Intervals
Estimate 35% Intervals
Estimate 99% Intervals
4 Results
E
5
4 Models
4 Define Model

L3

m

Figure 3.1: The Data section of the Navigation Panel with
multiple datasets loaded. “Distance” is the active dataset.
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Dataset Summary &

distance
Yearling Chinook Releases from Snake River Hatcheries - 1993
Populations: 10

Intervals: 3

Population Total Tagged
1467
1450
1445
1171
999
1991
1501
2993
2985
799

WD )t s L

[y
]

Figure 3.2: An example of the Dataset Summary report

3.1.1 M-Array

Double-clicking on “M-Array” on the Navigation Panel will bring up the
M-Array report with an M-Array for each population, as shown in Figure
3.3. The M-Array is taken from Burnham et al. (1987) and gives a
summary of the release-recapture data. For population 1 in Figure 3.3 as
an example, 1,467 tagged individuals were released initially. 422 of these
were next detected at occasion 1,211 of which were removed (censored).
201 of the 1,467 were next detected at occasion 2 with 76 of them being
removed. 719 of the 1,467 were never detected again.
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M-Array

Dataset distance

Description  Yearling Chinook Releases from Snake River Hatcheries - 1993
Populations: 10

Intervals: 3
Population: 1
Released Occasion next captured Never Recaptured
Occasion Total 1 2 3
] 1467 |422:211 |201:76 (1250 719
1 211 721 42:0 84
2 132 1120 70
Population: 2
Released Dccasion next captured Never Recaptured
Occasion Total 1 2 3
] 1460 | 513:277 15437 1430 650
1 236 55:10 290 112
2 162 g1:0 g1
(] -

Figure 3.3: Top portion of an M-Array report. There is an M-Array for each
population
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3.1.2 Burnham Tests

The Burnham Tests 1, 2, and 3 are taken from Burnham et al.
(1987). Burnham Test 1 compares survival parameters across
populations, and Burnham Tests 2 and 3 test for violation of

model assumptions.

Each Burnham test consists of a series of contingency tables
with an associated y* statistic and P-value. Two tables from a
Burnham Test 1 are shown in Figure 3.4. Their structure and
content are specific to each test and are explained in detail in
Burnham et al. (1987).

TEST 1.RO TEST 1.T1

Detected after 0 Mot detected after 0

Treatment detected at 0 743 715 Treatment

Control detected at 0 210 650 Control det
Chi-square=5.75 (df=1) P=0.02 Chi-square=7.4
TEST 1.R1 TEST 1.T2

Detected after 1 Mot detected after 1

Treatment detected at 1 127 84 Treatment «

Control detected at 1 124 112 Control det
Chi-sguare=2.34 (df=1) P=0.13 Chi-sguare=12
TEST 1.R2

Detected after 2 Mot detected after 2

od o T 447 —-

Figure 3.4: Some contingency tables from a Burnham Test 1
example
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At the bottom of each test report is a summary table showing the ¥
values for each test and the associated P-values. Figure 3.5 shows the
summary table for a Burnham Test 1. The overall ¥* is 31.88 with a P-

value of 0.00.

Control detected at 2

a1
Chi-sguare=4. 18 (df=1) P=0.04

TEST Chi-square df P
TEST 1.RO 5.75 1 0,02
TEST 1.R1 2.34 1 0,13
TEST 1.R2 4.18 1 0.04
TEST 1.T1 7.47 1 0.01
TEST 1.T2 12,15 1 0,00
TEST 1 31.88 5 0,00

a1

Figure 3.5: Summary table for a Burnham Test 1 example

3.1.2.1 Burnham Test 1

Burnham Test 1 compares two populations, one identified as the
treatment group and the other identified as the control group. It tests
Ho: All survival and detection parameters are the same across treatment
groups, vs. Ha: At least some parameters differ between or among
groups. As shown in Figure 3.6, there are controls at the top of the report
allowing the user to select the treatment population and the control

population.
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-

Burnham 1 Test

Treatment: Cnntru::l:

Burnham Test 1
{Burnham et al. 1987)

Dataset distance

Description  ‘earling Chinook Releases from Snake River Hz
Populations: 10

Intervals: 3

Treatment Population: 1
Control Population: 2

Figure 3.6: Top portion of Burnham Test 1 report, showing
controls allowing user to select treatment population and
control population

3.1.2.2 Burnham Tests 2 and 3

Burnham Tests 2 and 3 look at one population and test for the violation of
model assumptions. Both reports have a control at the top to allow the
user to select the population of interest, as shown for Burnham Test 2 in
Figure 3.7. Burnham Tests 2 and 3 are not available if there are less than
three detection sites after the initial release event.

The specifics of the tests are:

e Test 2: Test for goodness-of-fit of the model to the data.

Ho: The survival and detection parameters are specific to
sampling occasions within each group.

Ha: The model does not fit the data; there may be tagging
effects or differential behavior.
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e Test 3: Tests for parameters that are specific to individual
capture histories.

Ho: The survival and detection parameters do not depend on
the capture histories of fish released on any release
occasion.

Ha: Some of the parameters are dependent on the capture
histories of fish in a given release.

[

Burnham 2 Test

Population:

Burnham Test 2
(Burnham et al. 1987)

Dataset distance

Description  Yearling Chinook Releases from Snz
Populations: 10

Intervals: 3

Population: 1

Figure 3.7: Top portion of Burnham Test 2 report, showing control allowing
user to select the population of interest

3.1.3 Individual Covariate Graph

If the active dataset includes one or more individual covariates, SURPH 3
allows the user to explore the individual covariate data. Figure 3.8 shows
the individual covariate plot for a dataset with (at least) two individual
covariates: length and weight. Under the “Data Selector” section at the
lower left of the plot, the user has selected “length” under the “Covariate”
selector, causing a histogram and Cumulative Distribution Function (CDF)
plots to be shown for the individual covariate “length.”
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Individual Covariate Plot

L) [ SO SO U FOUS OO OO OU0F PUOR OO U Y FO S0E FOORC SOUR PO UOF DOONE SUT OO0 SOUS U0 SUUN OV SUTE OO0 OO SO ST OO FOUF UUOY FUUY PP S S SN UOY TOOF OO N — 1
200 ...................... ...................... L 0.5
= 150 0% 000 N VO VU O O O O y
; )
%
3 i A
s : £
i 100 e e S B S B .
50 ...................... heeeddind ; ...................... L 0.2
[ | SO ........... Lo
T T ———— — T
60 70 80 S0 100 110 120 130 140
length
Known Alive B Mot Known Alive
Data Selector Statistics Graph Options KS Test
Covariate: Mean 96.03 Display: Histogram CDF Known Alive: 104
Covariate 2: Std. Dev.  9.5083 Grid Lines: Mot Known Alive: 1398
Population: Correlation  0,3656 Statistic: 0.2309
Interval: P-value: 0.0001

Figure 3.8: Individual Covariate Plot

Under “Statistics,” the mean and standard deviation (“Std. Dev.") of the
selected covariate "length” are shown for the selected population. The
individual covariate “weight” is selected for covariate 2 and, thus, the
correlation between “length” and “weight” is shown for the selected
populations and interval. The high correlation between the two individual
covariates suggests that for creating models that include individual
covariate data, the "weight” may not add much information to a model
that already includes “length.”
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There are two CDF plots displayed for a given individual covariate:
Individuals known alive (green) and those not known alive (red). The “KS
Test” section refers to the Kolmogorov-Smirnov (K-S) Test (Conover, 1980)
for comparing two probability distributions. The two distributions being
compared are (1) Those known to be alive for the given population and
period, and (2) those not known to be alive (i.e., not detected at this
period or later) for the chosen covariate (“length” in this case). A
significant p-value suggests that the two distributions are not from the
same population, indicating that the chosen covariate may have a
significant effect on survival and/or detection.

Under the heading “Graph Options,” there are check boxes allowing the
user to hide the histogram and/or CDF.

3.2 Manly-Parr Estimates

The Manly-Parr report displays the Manly-Parr estimates of detection
probability. Developed by Many and Parr (1968), they provide estimates
of detection probability that are independent of the survival process.
These estimates may guide the user is selecting the appropriate Detection
Only model in the modeling process (Section 4.5).

Figure 3.10 shows an example of a Manly-Parr report. The final table —
"Estimates Adjusted for Removal” are unbiased. Details of the Manly-Parr
estimates are given in Appendix B.3.
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Manly-Parr Estimates

Dataset burnham

Description  Example Data Set from Burnham "Blue Book™
Populations: 2

Intervals: 5

Unadjusted Estimates

Population pl p2 p3 pd
treatment | 0.040 { 128/3174) | 0.011( 32/2957) = 0.072{ 93/1288) | 0.027( 19/691)
control | 0.040 { 135/3427) | 0.010 ( 31/3198)  0.074{ 102/1378) @ 0.034( 25/758)

Removal proportions

Population pl p2 p3 pd
treatment | 0.023 { 29/1029) | 0.0556 ( 14/249) | 0.043 { 85/1762)  0.042 { 26/616)
control | 0.030{ 33/1104)  0.038 { 10/280)  0.032{ 62/1924)  0.043{ 28/644)

Estimates adjusted for removal

Population pl p2 p3 pa
treatment 0.041 0,011 | 0,076 | 0.029
control 0.041 0,010 | 0,076 | 0,038

Figure 3.9: Example of Manly-Parr report of detection probabilities

3.3 CJS Estimates

The Cormack-Jolly-Seber (CJS) estimates (Cormack, 1964; Jolly, 1965;
Seber, 1965) are the "best” estimates of the survival-related parameters
for release-recapture data. They are described in detail in Appendix B.1.6.
Figure 3.10 shows the report that is brought up in the workspace when
the user double-clicks on “CJS Estimates,” showing the CJS estimates for
the current dataset. In this case, there are ten populations and three
intervals. “s1” is the survival estimate for the first interval, “p1” the
corresponding detection probability for the first sampling event. “Final
product” is the product of survival and capture probability for the third
and final interval (“A" in Appendix B.1.6). The “overall s” is the overall
survival probability—in this case, the product of “s1” and “s2".
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Selecting “"Covariance Matrix" or “Correlation Matrix” will bring up the
covariance matrix or correlation matrix corresponding to the CJS
estimates, as shown in Figures 3.10 and 3.11. The reports show one
matrix for each population.

CJ1S Estimates

Dataset distance

Description Yearling Chinook Releases from Snake River Hatcheries - 1933
Populations: 10

Intervals: 3

Population sl 52 pl p2 final product overall s

1 0.557 {0.0273) | 0.746 {0.0430) = 0.438 (0.0228)  0.497 (0.0232) | 0.515 (0.0361)  0.490 (0.0237)
0,739 (0.0307) | 0,790 (0.0654) | 0,475 (0.0238) 0,330 (0.0277) | 0,500 (0.0323) | 0.583(0.0395)
0,835 (0.0606) | 0.615 (0.0738) | 0.334(0.0275) 0,283 (D.0286) | 0.433 (0.0411) | 0.515(0.0432)
0,663 (0.0428) | 0,708 (0.0863) | 0,436 (0.0319) 0,299 (0.0343) | 0.474(0.0507) | 0.473 (0.0450)
0,672 (0.0230) | 0.870 (0.0408) & 0,492 (0.0232) 0,574 (0.0254) | 0.663 (0.0330) | 0.584(0.0241)
0,669 {(0.0250) | 0,759 (0.0468) | 0,432 (0.0199) 0,405 (0.0242) | 0,541 (0.0310) | 0.508 (0.0243)
0.563 (0.0279) = 0.731(0.0518) = 0.403 (0.0245) | 0.458 (0.0288) | 0.539 (0.0348) | 0.411(0.0211)
0.503 (0.0171) = 0.804 (0.0438) = 0,457 (0.0183) | 0.399 (0.0220) | 0.541 (0.0274) | 0.405(0.0183)
0,680 {0.0171) | 0.866 {0.0414) = 0.494{0.0155) | 0.355(0.0186) | 0.521(0.0253) = 0.589 (0.0243)
0.264{0.0238) | 1.153{0.1946) 0.440 {0.0454)  0.248 (0.0431) | 0.432 (0.0747) = 0.305(0.0482)

- - - R R T ]

[
=]

Figure 3.10: CJS Estimates Report for a dataset with ten populations and
three periods

CJS Covariance Matrix

Dataset distance
Description  ‘Yearling Chinook Releases from Snake River Hatcheries - 1993
Populations: 10

Intervals: 3
Population 1:
s1 52 pl p2
s1 0.000747396-0.000863324 -0.000395854 0
52 0.00230431 |0.00057581  -0.000530117
pl 0.00051%9355 0
p2 0.000797753
Population 2:
s1 s2 pl p2
s1 0.000945452 | -0.0011706 -0.000523859 |0
52 0.00423106 | 0,000754109  -0.000933424

Figure 3.11: Top portion of CJS covariance matrix report. There is one
matrix for each population
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CJ1S Correlation Matrix

Dataset distance

Description Yearling Chinook Releases from Snake River Hatcheries - 1993
Populations: 10

Intervals: 3

Population 1:

51 52 pl p2
s1|1.0000 -0.6581 -0.6354|0.0000

52 1.0000 10,5264 -0.3909

pl 1.0000 10,0000

p2 1.0000
Population 2:

51 52 pl p2
s1|1.0000 -0.5819 -0.71440.0000
=3 1.0000 '0,4833 '-0,5511

Figure 3.12: Top portion of CJS correlation matrix report. There is one
matrix for each population

3.4 CJS Profile Likelihoods

The CJS Estimates provide point estimates of the survival-related
parameters. From the standard errors provided, one can construct a
confidence interval based on normal probability theory. In contrast,
confidence intervals based on profile likelihoods provide a nonparametric
alternative. In most instances, there will be close agreement between the
two methods. In cases where they do not agree, Lowther and Skalski
(1996) propose that the profile likelihood confidence intervals should be
used. The theory behind profile likelihood confidence intervals and the
method for calculating them can be found in Lowther and Skalski (1996).
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SURPH 3 allows the user to calculate 90%, 95%, and 99% profile likelihood
confidence intervals for the CJS survival parameters and the overall
survival, as shown in Figure 3.13. Once the estimation is complete, the
corresponding Profile Likelihood Report is available. In Figure 3.13, the
95% confidence interval has been estimated and the report is available
(Figure 3.14). If you want to re-estimate estimates that are already
calculated—with a different optimizer, for example, simply double-click
on, in this case, “Estimate 95% Intervals.” The previous estimates will be
deleted and replaced with the new estimates.

An unfortunate aspect of profile likelihood estimation in SURPH is that the
validity of the results is somewhat optimizer-dependent—especially when
estimating the confidence interval of a function of parameters (e.g.,
“overall s”). The estimates in Figure 3.14 were calculated using the Fletch
optimizer; the estimates in Figure 3.15 were produced using the Direction
Set (Powell's) optimizer. Notice that the estimates agree except in the
case of the "overall s” parameter—the product of the other survival
probabilities.

For this reason, SURPH 3 provides a Profile Likelihood Diagnostic Plot.
Figure 3.16 shows the diagnostic plot for the Fletch optimizer,
corresponding to Figure 3.14, and Figure 3.17 shows the corresponding
plot for estimates from the Direction Set optimizer, corresponding to
Figure 3.15. As can be seen in Figures 3.16 and 3.17, there are controls in
the lower left to select the desired population, parameter, and confidence
interval (CI) to view. The two vertical red lines indicate the upper and
lower boundary of the interval.

The horizontal red line indicates the target likelihood ratio corresponding
to the desired confidence interval. The blue hatchmarks correspond to
the values that the profile likelihood estimation algorithm uses to search
for the boundary values. As the search algorithm gets close to the
desired likelihood ratio value, the step size gets smaller—which is why the
points are closer together near the boundary values.
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In Figure 3.17, the points trace out a smooth curve on both sides of the
boundaries. Compare this with Figure 3.16, where there is a lot of “noise”
in the points around the boundaries. This would indicate that the
estimates from the Direction Set optimizer should be used instead of the
estimates from the Fletch optimizer. Experience seems to indicate that
while Fletch is the "best” optimizer for estimating model parameters, the
Direction Set optimizer seems preferable for estimating the profile
likelihood confidence intervals. It is recommended that the Profile
Likelihood Diagnostic Plot be examined before using the estimated profile
likelihood confidence interval.

|| Cowariance Matrix
D Correlation Matrix
4 |C)S Profile Likelihoods
Estimate 90% Intervals
Estimate 95% Intervals
Estimate 99% Intervals
4 Results

[] 95% Report
J Diagnostic Plot
4 Models
4 Define Model

P

Figure 3.13: CJS Profile Likelihood Section of the SURPH 3 Navigation Panel
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05% CJS Profile Likelihood Estimates

Dataset
Description
Populations:
Intervals:
Optimizer:

Population: treatment

Parameter
51
52
53
s4

overall s

burnham

Example Data Set from Burnham "Blue Book™

2
3

Fletch, maxIterations=200, stepSize=1e-08, precsion=1e-0&

Estimate
0,828
0,875
1.073
0,925
0,720

Population: control

Parameter
51
54
53
s4
overall s

Estimate
0.932
0.956
0.975
0,716
0.623

5.8,
0.0669
0.1597
0.2035
0.2244
0.1601

S8,
0.0731
0.17a6
0.1366
0.1503
0.1173

Lower boundary | Upper boundary

0.710
0.623
0.723
0,590

0.975
1.275
1.537
1.536

c 0.574

0.895 )

Lower boundary Upper boundary

0.803
0.677
0.659

1.093
1.400
1.399
1.104

1 0.472

Figure 3.14: CJS Profile Likelihood Report using the Fletch optimizer
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95% CIS Profile Likelihood Estimates

Dataset
Description
Populations:
Intervals:
Optimizer:

Population: treatment

Parameter
s1
52
53
=

overall s

burnham
Example Data Set from Burnham "Blue Book™

2
5

Direction Set (Powell's), maxIterations=200, funcTolerance =1e-08

Estimate

0.828
0.875
1.073
0.945
0,720

Population: control

Parameter
51
52
3
s

overall s

optimizer

Estimate

0,932
0.956
0.975
0.716
0.623

5.2,
0.0669
0.1597
0,2038
0.2294
0.1601

S8,
0.0731
0.1766
0.1366
0.1503
0.1173

Lower boundary @ Upper boundary

0.710
0.623
0.728
0.590

0.975
1.276
1.537
1.536

0.806

Lower boundary Upper boundary

0.803
0.677
0.659
0.433

1.093
1.400
1.399
1.104

0,562 0.694

Figure 3.15: CJS Profile Likelihood Report using the Direction Set (Powell's)
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Cjs Profile Likelihood Diagnostic Plot
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o
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Value
Data Selector Graph Options

Grid Lines:

Figure 3.16: CJS Profile Likelihood Diagnostic Plot from the Fletch optimizer

Cjs Profile Likelihood Diagnostic Plot

&

o
iy

]

o

Likelihood Ratio
B
T S O T O N T O |

5]

Data Selector

Parameter:

T
0.6 0.65

Graph Options

Grid Lines:

0.7 0.75 0.8
Value

T
0.85 0.9

Figure 3.17: CJS Profile Likelihood Diagnostic Plot from the Direction Set
(Powell's) optimizer
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Chapter 4:
Models

SURPH uses the term “Models” to encapsulate a particular
parameterization of the detection, survival, and product probabilities.
When the parameters are estimated, the parameter estimates are stored
as "Results.” In this chapter, we look at creating the models.

SURPH supports two approaches to modeling:

1. Joint survival and capture modeling, where the survival and
detection probabilities are modeled concurrently.

2. Two-stage modeling, where the detection probabilities are
modeled independent of the survival process. Once an
appropriate model has been selected for the detection
probabilities, the user then models the survival and product
probabilities.

Section 4.4 of this chapter describes joint modeling process, and Section
4.5 describes the two-stage approach to modeling. First, however, we
look at setting the model parameterization via the Effects dialogs.

4.1 Using Effects Dialog and Effects Control Buttons

Figure 4.1 shows the Effects section of the SURPH Navigation Panel.
Under Define Model, there are three main sections: detection
probabilities, survival probabilities, and the final product probabilities.
Each section has effects dialogs for the main effects, the group covariates,
and the individual covariates. A right-pointing carat indicates which
effects dialog is currently active, if any. In Figure 4.1, the main effects
dialog for detection probabilities is currently active.
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4 Models
4 Define Model

4 [Detection
# Main Effects
Group Effects
Individual Effects

4 Survival
Main Effects
Group Effects
Indrvidual Effects

4 Product

Main Effects
Group Effects
Individual Effects

™_= . e BA S Ao

Figure 4.1: Effects dialog section of Navigation Panel

Figure 4.2 shows the Effects Control Buttons, providing shortcuts for
setting commonly used parameterizations. The buttons affect the
currently active effects dialog, and are as follows.

Zero sets the values in the active group covariate or individual covariate
effects dialog to all zeros, indicating that the covariate is not to be
included in the model. If a main effects dialog is active, the Zero button is
grayed out (disabled).

Common set the values to all ones, indicating a common parameter
across all populations and intervals.

Population Specific assumes a unique parameter for each population
and common parameters across intervals.

Interval Specific assumes a unique parameter for each interval and
common parameters across populations

Population/Interval Specific assumes a unique parameter for each
population and each interval.
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Effects Control Buttons B X

Zero

Cornmon

[
[
[ Population Specific
[
[

Population [ Interval Specific

|
|
)
Interval Specific |
]
|

Reset All To Defaults| | Close All Windows

Figure 4.2: The Effects Control Buttons

4.2 Modeling Main Effects

Figure 4.3 show the main effects window for a dataset with 10
populations and 3 intervals (2 intervals for which the survival probabilities
are estimable). In this case, the main effects are set for population- and
interval-specific models. This is the population/interval-specific setting
corresponding to Table B.4 in Appendix B.2.1.1. It is the default setting
for the main effects window, and can be set via the “Population/ Interval
Specific” effects control button.
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Survival - Main EFFE...E'@

Interval 1 Interval 2

1] '

2 3 4
3 5 6
4 7 g
5 9 10
6 11 12
7 13 14
g 15 15
g 17 18
10 19 20

Figure 4.3: A Main Effects dialog assuming unique survival probabilities
across populations and intervals

Figure 4.4 shows the Main Effects dialog with a common parameter for
each population and interval. It can be set using the “Common” button,
and corresponds to Table B.5, Appendix B.2.1.2.

Figure 4.5 shows the population-specific parameterization, set .via the
"Population Specific button, corresponding to Table B.6, Appendix B.2.1.3.
Similarly, Figure 4.6 shows an interval-specific parameterization
corresponding to Table B.7, Appendix B.2.1.4

Figure 4.7 shows a custom parameterization where unique parameters are
assumed for each interval for the first 3 populations, a common
parameter is assumed across intervals for populations 4 through 6, and
unique parameters across intervals for populations 7 through 10. This can
be achieved by, say, using the Interval Specific button and then manually
editing the value in interval one for populations 4 through 10. These
settings correspond to Table B.8 of Appendix B.2.1.5.

Note that the Main Effects dialog for the product term has a row for each
population but only one column.
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101

Figure 4.4: A Main Effects dialog assuming a common survival probability
across populations and intervals

10 10

Interval 1

10

Interval 2

Figure 4.5: A Main Effects dialog assuming a population-specific model for

the survival probabilities
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-

I3 survival - Main Effe..| = || & w23

Interval 1 Interval 2
11 2
21 2
31 2
4 1 2
5 1 2
6 1 2
71 2
8 1 2
9 1 2
10 1 2

Figure 4.6: A Main Effects dialog assuming an interval-specific model for the
survival probabilities

I3 Survival - Main Effects |- || =0 ]

.......... Intervall | Interwal?

1

o PR :
3 1 2
4 3 3
5 3 3
6 3 3
7 4 5
8 4 5
9 4 5
10 4 5

Figure 4.7: A Main Effects dialog for a custom parameterization
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4.3 Modeling Group and Individual Covariate Effects

Group covariate effects and individual covariate effects are modeled in
much the same way as the main effects, with the difference that the
number zero is allowed in a cell of a group covariate effect window,
indicating that the covariate effect is not included for the given
population and interval.

Figure 4.8 shows the default settings for a covariate effects window,
indicating no effects for the given covariate are included in the model
definition. This can also be set using the Zero model effects button.
Notice that the name of the covariate (“distance” in Figure 4.8) in the tab
at the top. If there is more than one covariate, there will be a tab for each
covariate, and the user can select which covariate to work with by
selecting the appropriate tab.

Survival - Group Eﬁec@@
Interval 1 Interval 2

10 a

2 10 a

3 0 a

4 0 a

5 0 a

6 0 a

7 0 a

8 0 a

9 0 a

10 0 a

Figure 4.8: A group covariate effects dialog with the default setting of no
covariate effect

Page 41

SURPH 3.5 User’'s Manual



Chapter 4: Models

Figure 4.9 shows the settings for a model definition in which the group
covariate “distance” is assumed to affect survival in all populations the
same way in the first interval, and is assumed to not affect survival in the
second interval.

Survival - Group Eﬂec@@
Interval 1 Interval 2

11 ]

21 0

31 a

4 1 a

51 ]

6 1 0

7 1 a

8 1 a

9 1 ]

10 1 0

Figure 4.9: A group covariate effects dialog with effects included in the first
interval but not the second
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4.4 Joint Survival and Capture Modeling

As mentioned at the beginning of this chapter, one approach to modeling
is to model capture and survival (including product) probabilities
concurrently. Joint survival and capture models are created by double-
clicking "Create Model” under the “Survival Modeling” heading after all
the effects dialogs have been set as desired.

SURPH will prompt the user for a unique name for the model. Once
created, the model will appear under the “Available Survival Models”
heading.

Figure 4.10 shows an example with two joint survival and capture models
created. A green checkmark indicates the currently active model. All
effects dialogs will always be set to the currently active model. The user
can change the currently active model by double-clicking on the desired
model. All currently open effects dialogs will be updated to reflect the
currently active model. Thus, if the user wants to create a new model that
is a slight variation of an existing model, the user must simply make the
existing model active, make the necessary changes, and create the new
model with a new name.

e e e

Indrvidual Effects
4 Detection-Only Modeling
Create Model
4 Available Detection Models
Mo available model definit...

4 |Survival Modeling
Create Model
4 Available Survival Models
Full
w Common
Estirmate

A Beocpplie

Figure 4.10: Navigation Panel with two survival models pending
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Notice in Figure 4.10 that the “Estimate” action is now available under
Survival Modeling. Whenever there are pending models (models for
which results have not yet been calculated), the “Estimate” action is
available.

Double-clicking on the Estimate will cause SURPH to estimate the
parameters for all pending models. Doing so for the example in Figure
4.10 will cause the parameters to be estimated for both “Full” and
“Common,” as shown in Figure 4.11. Notice that the “"Estimate” action is
no longer available, and Results “burnham / Full” and "burnham /
Common” are now available under the "Results” section. Results names
take the form "dataset-name / model-name. ”

4 Available Detection Maodels
Mo available model definit...

4 Survival Modeling
Create Model
4 Ayailable Survival Models
Full
W Common

4 Results
4 Available Detection-Only Results
Mo available results
4 | Available Survival Results
burnharm / Full

w burnharm / Common
4 View Result

Figure 4.11: Navigation Panel after estimating parameters for models “Full”
and “Common” for dataset “burnham”
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Note that a model may be renamed at any time by right-licking on it and
selecting “rename,” as shown in Figure 4.12.

Mo available model definitions

4 Survival Modeling
Create Model
4 Ayvailable Survival Models
Interval Specific
w Common

Estimate rename
4 Results delete
4 Availoble Detection-On

Mo availoble results

Figure 4.12: Renaming a model

4.5 Two-Stage Modeling

In the two-stage modeling approach, the detection probabilities are
modeled first, independent of the survival process. Once the detection
model has been selected, the user can lock the detection-only model, and
then model the survival (and product) parameters.

4.5.1 Detection Only Modeling

When “Create Model" is clicked under “Detection-Only Modeling,” a
model is created in much the same way as was described in the previous
section, with the name appearing under the “Available Detection Models”
heading. The difference, however, is that only the detection
parameterization is saved as a detection-only model; the survival and
product effects are not saved.

As with joint modeling, the “Estimate” action becomes available once
there are pending detection-only models. Double-clicking on “Estimate”
will cause the parameters to be estimated under using the Manly-Parr
likelihood, described in Appendix B.3. The Manly-Parr likelihood
estimates the detection probabilities without reference to the survival
process.
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4.5.1.1 Locking the Detection-Only Result

Once results have been created from the detection-only modeling
process, the user can lock the “best” detection-only result (see Hypothesis
Testing for selecting the best model), by right-clicking on it under
“Available Detection-Only Results” and selecting “lock” as shown in Figure
4.13. Note that a detection result cannot be locked if there are existing
results under “Available Survival Results” in the “Results” section.

Once the detection-only result is locked, a padlock icon appears beside it
in the “Available Detection Models” and “Available Detection Results” as
shown in Figure 4.14. At that point, the user can no longer make changes
to the Detection Effects dialogs, and can no longer create any further
detection-only models or results. The user can look at the Effects dialogs
for Detection, but their settings cannot be modified.

INAVICUal ETTECTS
4 Detection-Only Modeling
Create Model
4 Available Detection Models
P_commaon
w P_Full

4 Swrvival Modeling
Create Model
4 fosailable Survival Models
Mo available model definit...

4 Results
4 Available Detection-Only Results
burnham / P_common
% bun
4 Available S delete
Mo avai lock
4 View Result
i _ R R -

| CO T ol 1 |

Figure 4.13: Lock the detection result by selecting it and right-clicking on it
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INQVIOUal ETTECTS
4 Detection-Only Modeling

4 fvailable Detection Models
P_commaon
. P_Full

4 Survival Modeling
Create Model
4 fosailable Survival Models
Mo available model definit...

4 Results
4 |Available Detection-Only Results
burnham / P_common
. burnham / P_Full
4 fuailable Survival Results

Mo available results
4 View Result

= _ I —

Figure 4.14: The detection result “P_Full” for dataset “burnham” is locked.
A lock icon appears next to both the result and the corresponding model
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The detection-only result can be unlocked by right-clicking on it and
selecting “unlock” as shown in Figure 4.15.

INAVIOUal ETTECTS
4 Detection-Only Modeling

4 Ayailable Detection Models
P_commaon
P_Full

4 Survival Madeling
Create Model
4 Ayailable Survival Models
Mo available model definit...

4 Results
4 fAvailable Detection-Only Results
burnham / P_common
burnhg==—{0 L.l

4 fAvyailable Surv "ﬂ/_
Mo available results

4 View Result
i _ I

Figure 4.15: Unlocking a previously locked detection-only result

If there are existing Models under “Available Survival Models” that do not
conform to the locked detection-only model—that is, their detection
parameter settings are different than those of the locked detection-only
result, they will be grayed out and no longer be available in the current
dataset.

4.5.2 Survival Modeling

After locking the desired detection-only result, the user can then model
the survival and product parameters as described in Section 4.4.
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Chapter 5.
Results

As mentioned in Section 4.4, when there are pending models—models for
which there are no matching results—the user can double-click on
“Estimate,” which causes the selected optimizer to be used to estimate the
parameter. Figure 5.1 shows an example of output from the Fletch
optimizer. The output includes the name of the optimizer, the active
model name, the beginning function value, and the ending function value.
Once the optimization is complete, the resulting estimates are used as the
new seeds and the optimization is repeated. This is repeated until no
further improvement in the resulting log-likelihood is found, as defined by
the Ending Criterion in the Optimizer setup dialog (Section 2.2.2.2).

Once the parameters have been estimated successfully, the results appear
under “Available Results” in the form “active-dataset / active model.”
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Qutput

Welcome to SURPH 3

Estimating model "interval effect”

Fletch, beginning function value: 24142.7457037

Fletch, ending function value: 23048.8176341, number of iterations: 47
Re-estimating using previous estimates as seeds...

Fletch, beginning function value: 23048.8176341

Fletch, ending function value: 23048.8176341, number of iterations: 2
"interval effect" estimation complete.

Figure 5.1: Output from the Fletch optimizer during parameter estimation

5.1 View Results

SURPH provides two reports under the “"View Results” heading of the
Navigation Panel: the probability report and the parameter report. There
are also plots that provide visual representation of a group covariate's or
individual covariate's effect on survival (or detection).

5.1.1 Probability Report

The Probability Report takes the parameter estimates form the active
result and translates them into survival, detection, and final product
estimates, along with their standard errors, using the link function defined
in the model.

Figure 5.2 shows a probability report for a study with 10 populations and
3 intervals. The report is structured like the CJS estimates report (Figure
3.10), with a detection and survival estimate for each population and
interval. The model that was used for this example assumed unique
survival probabilities for each interval, common survival probabilities
across populations. The model for the detection probabilities was kept at
the default interval/population specific setting.
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Probability Report - Model Estimates

Report Date: Wed Feb 109:23:26 2012
Data Info

Dataset: distance
Description:  ‘Yearling Chinook Releases from Snake River Hatcheries - 1993
Populations: 10

Intervals: 3
Model Info
Model Definition: interval specdific
Number of Parameters: 32
Survival Link: Hazard
Detection Link: Logit
Product Link: Hazard
Log-Likelihood: -23048.818
AIC: 45161.635
Optimizer: Fletch, maxIterations=200, stepSize=1e-08, predsion=1e-03

Estimation Ending Criterion: 0.0001

Population 51 52 pl p2 final product

1 0.650 (0.0085) | 0.783 (0.0171) | 0.445 (0.0052) | 0.483 (0.0244) | 0.595 (0.0274)
0,650 {0,0085) | 0.788 (0.0171) | 0.518 {0.0179) | 0.367 (0.0225) = 0.560 {0.0272)
0.650 {0.0086) | 0.788 (0.0171) | 0.417 {0.0177) | 0.292 (0.0208) = 0.453 {0.0256)
0.650 (0.0085) | 0.783 (0.0171) | 0.445 (0.0225) | 0.280 (0.0238) | 0.442 (0.0301)
0.650 (0.0085) | 0.788 (0.0171) | 0.487 (0.0208) | 0.505 (0.0254) = 0.706 {0.0277)
0.650 (0.0086) | 0.785 (0.0171) | 0.442 {0.0107) = 0.403 (0.0196) = 0.537 {0.0232)
0,650 (0.0086) = 0.738 (0.0171) @ 0.366 (0.0172) @ 0.325(0.0241) 0,533 (0.0285)
0.650 (0.0085) | 0.788 (0.0171) | 0.372{0.0134) | 0.321(0.0161)  0.431{0.0191)
0.650 {(0.0086) | 0.788 (0.0171) | 0.503 (0.0130) | 0.393(0.0158) | 0.531 {0.0188)
0,650 (0.0086) | 0,738 (0.0171)  0.185({0.0183) @ 0.134(0.0189) 0,231 (0.0248)

U-R - I B - R, BT S S

=
=

Figure 5.2: Example of a Probability Report for a dataset with 10
populations and 3 intervals

5.1.2 Parameter Report

The Parameter Report reports the actual parameters that were estimated
prior to being translated into the probability estimates. Figure 5.3 shows
a portion of the Parameter Report corresponding to the Probabilities in
Figure 5.2.
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Estimation Ending Criterion: (0.0001

Survival parameters

Parameter # Estimate 5td.Err. Ratio Definition
1 0.618 0.0378 16,3621 Baseline
2 -0.592 0.1118 -5.2933  Main effect 1

Detection parameters

Parameter # Estimate 5td.Err. Ratio Definition
3 -0.223 0.0730 -3.0509 Baseline
0.154 0.1161 1.3288 Main effect 1

3 0,293 0.0931 2,9573 | Main effect 2
& -0.324 0,1220 | -2,6532 | Main effect 3
7 0,113 0,1000 | -1,1263 | Main effect 4
a8 0,662 0,1249 | -5,2973 | Main effect 5
o 0.015 0.1071 0,1531 | Main effect&
10 0,723 0,1390 | -5.2010 | Main effect 7
11 0.172 0.1079 1.5975 | Main effect 8
12 0.643 0,1297 | 49971 | Main effect 9
13 -0.010 0.0926 | -0,1028 | Main effect 10
14 0,171 0,1108 | -1.5404 | Main effect 11
15 0,329 0,1023 | -3.2132 | Main effect 12
15 0,202 0,1249 | -1,6205 | Main effect 13
17 0,301 0.0882 | -3.4079 | Main effect 14
13 0,525 0,1041 | -5.0439 | Main effect 15
15 0.235 0.0858 2,7528 | Main effect 16
20 0,211 0.0996 | -2,1191 | Main effect 17
21 -1.258 0,1390 | -9.0481 | Main effect 13
22 -1.645 0,1787 | -9,2039 | Main effect 19

Product parameters

Figure 5.3: A portion of a Parameter Report for a dataset with 10
populations and 3 intervals, corresponding to Figure 5.2
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The Survival Parameters in Figure 5.3 corresponds to the interval effects
model of Appendix B.2.1.4. Table 5.1 explains the relationship of the
survival parameter to the model in Appendix B.2.1.4.

Table 5.1.
Definition Description Parameter
Baseline Baseline survival So
Main Effect 1 Main effect for Interval 2 T

Similarly, Table 5.2 explains how the Detection Parameters correspond to
the Fully Parameterized Model of Appendix B.2.1.1.

Table 5.2.

Definition Description Parameter
Baseline Baseline survival Py
Main Effect 1 Main effect for population 1, interval 2 12
Main Effect 2 Main effect for population 2, interval 1 o1
Main Effect 3 Main effect for population 2, interval 2 22

Main Effect 19  Main effect for population 10, interval 2 10,2

5.2 Survival Plots

5.2.1 Individual Covariate Survival

Figure 5.4 shows an individual covariate plot for the individual covariate
“length.” The smooth red curve is the modeled survival as a function of
the selected covariate value. The “jagged” black line is a nonparametric
estimate of survival as a function of the covariate. Figure 5.4 also shows a
histogram of the individual covariate data superimposed on the plot.
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Individual Survival Plot (distance / lengthl1) o= =]

Individual Survival Plot

Asuanbaiy

T T T T
180 200 220

T — ———T 7T
80 100 120 140 160
length

W Survival B Non-Parametric Survival

Data Selector Graph Options
Population: (1 = Covariate: |length = Display: Mon-Parametric
Interval: 1 - Historgram

Grid Lines: |High -

Figure 5.4: Individual Covariate Plot with one individual covariate “length”

The X-axis for the Individual Survival Plot is the covariate value. The Y-
Axis on the left is the survival estimate, pertaining to both the modeled
survival function and the nonparametric survival function. The Y-axis on
the right side is the frequency, applied to the histogram.

Note that the controls at the bottom of the Individual Survival Plot allow
the user to select the population and interval of interest. If there is more
than one individual covariate in the data, the user can select the individual
covariate of interest. The user can also selectively display or hide the
nonparametric survival function or the histogram.

Since the nonparametric survival function does not depend on any model
assumptions, the degree to which the modeled survival function “fits” the
nonparametric function can be used to measure the degree of how well
the chosen model fits the data.

For details of how both the parametric survival function and the
nonparametric function are calculated, see Appendix B.4.1.
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5.2.2 Group Survival Plot

Figure 5.5 shows a group covariate survival plot for group covariate
“distance.” As with the individual survival plot, the red line shows the
modeled survival estimate as a function of the group covariate. The
points (indicated by “+") are the CJS estimates for the selected interval.

In the example in Figure 5.5, there are ten populations; hence, there are
ten CJS estimates plotted—one for each population in interval 1. As with
the nonparametric survival function on the Individual Survival Plot, the CJS
estimates do not rely on the covariate assumptions, and can be used to
judge how well the selected model fits the data.

Group Survival Plot

Q
W06
£
W 0.4 : : : :
1] oy : i
11+ Each point representsa CIS estimate : o ;
D.Z __ \ ......... fnrmﬁseletﬂ ..... I . intewa[\ .......................... ,\ .......................... , .......................... ,
T T T T T T T T 1
100 200 300 400 500 500 700 800
M Survival M Data
Data Selector Dependencies Graph Options

Covariate: @ Interval Spedific Interval: Grid Lines:

~) Population Spedfic Fopulation: |1

Figure 5.5: Interval-Specific Group Covariate Survival Plot with group
covariate “distance”

Note that the plot in Figure 5.5 uses the default setting of “interval
specific.” If the user selects “population-specific” in the controls at the
bottom of the plot, the population-specific survival function will be
plotted, and there will be one CJS estimate for each interval of the
selected population.

For details on calculating both the interval-specific and population-
specific group covariate parametric survival function, see Appendix B.4.2.
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5.3 Diagnostic Plots

SURPH provides several diagnostic plots for assessing how well the
current model fits the data. These are (1) Model Estimates vs. CJS
Estimates, (2) Residuals vs. Capture Histories, and (3) Normal QQ Plot.

5.3.1 Model Estimates vs. CJS Estimates

Figure 5.6 shows an example of the Model Estimates vs. CJS Estimates.
CJS Estimates are on the X-axis and Model Estimates on the Y-axis for the
currently selected results. The CJS estimates are the MLE estimates of the
survival and capture probabilities, and thus the "best” parameter
estimates.

Model Estimates vs. CIS Estimates Plot

0.8 User selected thispoint 3 b /
g ] % '
& J
E* ¥
= + it
n — =+ L
= !
0 0.4 —
3 + T
s
T+
o
T T T T T T T T T T 1
0 0.2 0.4 0.6 0.8 1
CJS Estimates
W 1:1 M Survival Capture M Product

Graph Options

Grid Lines: |High -

Survival, CJ5: 0.61631, Model: 0.798316, Population: 3, Interval: 2 < Information dlsplayed on selected puint

Figure 5.6: Model Estimates vs. CJS Estimates Plot

If the currently selected model adequately fits the data, then the resulting
estimates should be close to the CJS estimates, and the points should be
on or close to the identity line drawn on the plot. Large deviations from
the identity line may indicate that the model does not adequately fit the
data.

As shown in Figure 5.6, the user may click on any point, and information
about that point will appear on the lower left of the plot.
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5.3.2 Residuals vs. Capture Histories

An example of the Residuals vs. Capture Histories Plot is shown in Figure
5.7. The X-axis is simply an index of the capture histories. The Y-axis is
the corresponding Anscombe Residuals (McCullagh and Nelder 1989:37-
38).

The Anscombe Residuals refer to transformations of the residuals that, if
the model fits the data, follow a standard normal distribution, meaning
that the mean of the residuals will be zero, and approximately 95% of the
residuals will fall in the interval between -2 and 2.

Residual vs Capture History Plot (distance / distanceld) EI@
Residual vs Capture History Plot

iJser selected thi§ point ———— > 8
2+ : : + +
- o +
+ + +
T e s s s s Comg e s S S s s
+ i T f i + i
41 T :i: H : x
oy < £ - 000 4 =
1+ = .+ I 4 oFE T
17 —+ :‘: I : T :
| B + 4 + + : ;
1 9 + ....................................... R R M M - e ......................................... + .................. i .......................
1 = Lo ;
2 + :
I3 @
I T T T T T T T T T 1
1] 2 5 7 ] 10
Capture History (decimal)
Data Selector Graph Options
Population: |—All- ¥ |  Gridlines: |High ¥ Information displayed on selected point

Population: 10, History: 1 1 10, Observed: 12, Expected: 5.38238, Residual: 2.45905

Figure 5.7: Residuals vs. Capture Histories Plot

As shown if Figure 5.7, red horizontal lines are drawn at -2 and 2, and
about 95% of the residuals should fall between the lines. As with the
Model Estimates vs. CJS Estimates, the user can select a point to get
information about the point displayed in the lower left.

Figure 5.8 shows a contrasting example of the Residuals vs. Capture
Histories Plot. Notice that there are many residuals outside the -2 to 2
interval, and residuals with values outside of the -4 to 4 interval. The
probability of observing values this extreme with a standard normal
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distribution is about 1 in 30,000—indicating that the selected model in
Figure 5.8 may not be adequate.

Residual vs Capture History Plet (distance / common) EI@

Residual vs Capture History Plot

2t S S
+ + + + +
1 i - I 3
od i i £ + ] £ $ 4 ¥
T e S Poro 3
14 o007 +
2 + +
- + +
.
-4 .................. e + ......................................................... i :
I T T T T T T T T T T 1
0 z 4 [ 8 10
Capture History (decimal)
Data Selector Graph Options

Population: |—-All- - Grid Lines:

Population: 8, History: 111 1, Cbserved: 62, Expected: 35.1733, Residual: 4.0852

Figure 5.8: Residuals vs. Capture Histories Plot for a model that does not
adequately fit the data

5.3.3 Normal QQ Plot

The Normal QQ Plot is another tool to assess whether or not the residuals
from the model are normally distributed, indicating an adequate fit of the
model to the data. An example is shown in Figure 5.9.
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Residual - Normal QQ Plot (distance / distancel0) =n o =<
Residual - Normal QQ Plot
n
m
3
o
w
i)
o
o
]
L
T
i
(1]
o
c
m
g
n
T — T — T T T T 0
-3 -2 -1 1] 1 2 3
Quantiles of Standard Normal
B Removed B NotRemoved
Data Selector Graph Options
Population: |-—-all-- = Grid Lines: |High =

Figure 5.9: Normal QQ Plot

The X-axis is the quantiles of a standard normal distribution, and the Y-
axis is the standardized residuals. If the residuals are normally distributed,
the points should fall on or near the identity line drawn on the plot. The
Normal QQ Plot shows the capture histories for individuals removed
(censored) in red, and those not removed in blue.

Details of the Normal QQ plot can be found in Sokal and Rohlf (1995:88-
93).

5.4 Advanced Export Functions

Under the "Advanced Export Functions” heading on the Navigation Panel,
SURPH provides the capability of exporting both the covariance matrix
and the correlation matrix for the current model. The rows and columns
are numbered from 0 to N-1 where N is the number of parameters in the
current model. The parameter order matches the Parameter Report in
Section 5.1.2.
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Chapter 6.
Hypothesis Testing

SURPH provides two methods of hypothesis testing: (1) The Likelihood
Ratio Test (LRT), and (2) Analysis of Deviance (ANODEV). The LRT is a
standard method to test one model against another. Studies by Smith
(1991), however, show that for models with group covariate effects,
ANODEYV is the preferred method (see explanation in Appendix B.5.1).

For nonhierarchical models, the relative Akaike Information Criteria (AIC)
is provided to compare models. The relative AIC (“A " AIC) is given both
in the Master Model List of the likelihood ratio test and the models list of
the Analysis of Deviance. The model with the smallest AIC (indicating the
"best” model) is assigned the value of 0.0, with the relative AIC for all
other models being the difference from the "best” model.
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6.1 Likelihood Ratio Test

Figure 6.1 shows the Likelihood Ratio Test dialog that appears when the
user double-clicks on LRT on the Navigation Panel. The top portion is the
Master Model List and shows all current models for which there are
results.

{11! Likelihood Ratio Test =N =R
Master Model List
Name # Param LnlLike A AIC S Link P Link Product Link
& Full 18 -38740.746 9531 Hazard Legit Hazard
Population Spe.. 12 -38742.495 1.028 Hazard Legit Hazard
Interval Specific 14 -38742.100 4,238 Hazard Legit Hazard
Common 1 -38742.981 0.000 Hazard Legit Hazard
Testable Model List
Name # Param LnlLike A AIC 5 Link P Link Product Link
Population Spe.. 12 -38742.495 1.028 Hazard Legit Hazard
Interval Specific -38742.100 4,238 Hazard Legit Hazard
1 O I T T S

Likelihood Ratio Test

Statistic: 4,4653 df: 7 P-value: (7244

Select Model Type

Model Type: [survival _ » |«———— Select model type

Figure 6.1: Example of a Likelihood Ratio Test dialog

At the bottom, the user must select either “Survival” or "Detection Only”
for the model type. In Figure 6.1, the results were created using joint
detection and survival modeling; thus, we select the Survival model type
at the bottom of the dialog.

The user selects a model of interest on the Master Model List by clicking
on it. A right-pointing blue arrow immediately appears to the right of it,
indicating that it is the currently selected model. All testable models
appear below in the Testable Model List.
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A testable model is one that is "nested” in the master model. A nested
model is one that can be derived from the master model by equating one
or more parameters, or setting one or more parameters to zero.

In the example in Figure 6.1, the user has selected the model named “Full”
in the master model list. The models that are nested in Full then appear
in the Testable Model List. In this case, the user has selected “Common.”
The Likelihood Ratio Test statistic comparing model “Full” with “Common”
is 4.4693, with 7 degrees of freedom and a P-Value of 0.7244.

6.2 Analysis of Deviance

Analysis of Deviance (ANODEV) is an alternative to the Likelihood Ratio
Test for hypothesis testing in SURPH. This section describes how to
perform an ANODEV in SURPH. Appendix B.5 explains the calculations
behind the ANODEV.

The Analysis of Deviance is the preferred method of hypothesis testing for
testing the significance of group covariate effects on survival, as explained
in Appendix B.5.1. The ANODEV action under "Hypothesis Testing” on the
Navigation Panel is only available if the current dataset has at least one
group covariate, and there is more than one population.

Figure 6.2 shows the ANODEV Setup dialog that appears when you first
initiate the Analysis of Deviance. As explained in Appendix B.5, the
Analysis of Deviance requires three base models at the start: (1) the Full
model, (2) the Null model, and (3) the Full Covariate model. The ANODEV
Setup dialog allows the user to use the default base models, or to select
already existing results.
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[ 3 ANODEV Setup -2 S |

@ Use Defaults

) Select Existing Results

Continue H Cancel

Figure 6.2: The Analysis of Deviance Setup dialog

6.2.1 Using the Defaults

When the default option is chosen in the ANODEV setup dialog, SURPH
creates the following models and corresponding results if they do not
already exist.

1. The Full model and result are given the name “_Full.” The survival
main effects are set to population/interval-specific and all group
covariate effects are set to zero.

2. The Grand Mean model and result, given the name “_Grand
Mean,” takes on the role of the Null model. The survival main
effects are set to interval specific, and the group covariate effects
for all group covariates are set to zero.

3. The Full Covariate model and result are given the name “_Full
Covariate Model." The survival main effects are set to interval
specific, as are the group covariate effects for all group covariates.

"o

The underline (“_") in front of the names allows SURPH to identify the
models as Analysis of Deviance models. Models with names starting with
the underline cannot be created any other way by the user.
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The detection probabilities and product probabilities in the default
Analysis of Deviance models will be modeled as defined by the currently
selected model upon initiating Analysis of Deviance. If the user wants to
model the detection and product probabilities, it needs to be done prior
to starting Analysis of Deviance.

6.2.2 Select Existing Results

If the user selects the “Select Existing Results” option, as shown in Figure
6.3, the user must select the existing results to fill the role of the Null
model and the Full Covariate model. The Full model, however, is not
selectable by the user, and the model “_Full” will be created if it does not
already exist, as described in the previous section.

r o
ANOCDEV Setup P |-

) Use Defaults

@ Select Existing Results

ol Resul
Full Covariate Result |fyll covariate =

Full Result _Full

Continue ][ Cancel

Figure 6.3: The ANODEV display for selecting existing results

The models selected by the user must meet the nesting requirements as
described in Appendix B.5.
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6.2.3 ANODEYV Dialog

Once the models and results have been created, the Analysis of Deviance
dialog appears. An example is shown in Figure 6.3. The Role column,
which is the first column of the Models table at the top, labels the role of
the three required Analysis of Deviance results. When using the defaults,
the “_Full” result takes on the role of the Full result, the “ Grand Mean”
result takes on the role of the Null result, and the “_Full Covariate” result
takes on the Full Covariate role.

Analysis of Deviance EI@

Models

................. Role Name # Param LnLike A AIC S Link P Link Product Link

' _Full 45 -6124.627 8.359 Hazard Logit Hazard

NuII ................................... _Grand Mean 29 -6139.757 6.619 Hazard Logit Hazard

Full Covariate _Full Covariate 33 -6132.448 0.000 Hazard Logit Hazard

¥ |+
ANODEV Table
Source df Deviance Mean deviance F P

Corrected Total 16 30.260

_Full Covariate 4 14,619 3855 2.804 0.074

Residual 12 15.641 1.303

[Copy to Clipboard] [Reset and Exit]

Figure 6.3: The Analysis of Deviance dialog with minimal ANODEV table

The current ANODEV table is shown at the bottom of Figure 6.3. The
Copy to Clipboard button allows the user to copy the current table and
paste it into another application such as a spreadsheet or a report.

The "Reset and Exit” button will close the Analysis of Deviance dialog, and
when the ANODEV action is selected again, the ANODEV setup dialog
(Figure 6.2) will reappear asking the user to select either the default
models and results or user defined models and results. If the Analysis of
Deviance dialog is simply closed, selecting the ANODEV action will cause
the existing Analysis of Deviance Dialog (Figure 6.3) to reappear.
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6.2.3 Adding and Removing Models from the ANODEV
Table

In the example in Figure 6.3, there are two group covariates in the
dataset ( “middle” and “late”). In the default Full Covariate model, both
covariates are included. In order to test the effect of only one of the
covariates, the user must create the appropriate models and results
outside of the Analysis of Deviance dialog. The user can minimize or
close the Analysis of Deviance dialog and create the desired models and
results.

To create a model that looks at only the effect of group covariate
"middle,” make sure that the “_Full Covariate” model is active and then set
the "late” group covariate effects to the zero setting, as shown in Figure
6.4. Then select "Create Model” on the navigation model and call the
model “Full Covariate Middle.”

Survival - Group Effects El@
middle ¥ late
Interwal 1 Interval 2
1 ll] ]
210 ]
30 ]
40 ]
50 ]
6 0 ]
70 ]
80 ]
90 ]

Figure 6.4: Survival group covariate effects for “late” for modeling only the
effects of covariate “middle”
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Similarly, to look at the effects of the covariate “middle” in the first
interval only, make "Full Covariate Middle” the active model and set the
"middle” group covariate effects as shown in Figure 6.5. Now double-click
on “Estimate” to estimate the results for the two new models.

| ® Survival - Group Effects E@
# middle late
Interval 1 Interwal 2
earlyl 1 0
early2 1 0
early? 1 0
middlel 1 0
middle? 1 0
middle3 1 0
latel 1 0
late2 1 0
late3 1 0

Figure 6.5: Survival group covariate effects for “middle” for modeling the
effects of the covariate in the first interval only
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Now reopen the Analysis of Deviance Dialog. It should appear as shown
in Figure 6.6 with the two new results shown in the Models table at the
top.

Analysis of Deviance == ==
Models
) Name # Param LnLike A AIC 5 Link P Link Product Link
: _Full 45 -6124.627 §.359 Hazard Logit Hazard
Null " _Grand Mean 29 -6139.757 6619 Hazard Logit Hazard
Full Covariate _Full Covariate 33 -6132.448 0.000 Hazard Logit Hazard
Full Covariate Middle 31 -6137.528 6.161 Hazard Logit Hazard
Full Covariate Middle1 30 -6137 958 5021 Hazard Logit Hazard
¥4
ANODEV Table
Source df Deviance Mean deviance F P
Corrected Total 16 30.260
_Full Covariate 4 14,519 34655 2.504 0.074
Residual 12 15641 1.303

[Copy to Clipboard] [Reset and E)cit]

Figure 6.6: Analysis of Deviance Dialog with user-defined results included
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In order to add the “Full Middle Covariate” result to the ANODEV table,
select it in the Models table and click the down arrow as shown in Figure
6.7. Note that if the selected result does not meet the nesting
requirements as described in Appendix B.5, the result cannot be added to
the ANODEV table.

Analysis of Deviance = | |
Results
Role Name # Param LnLike A AIC S Link P Link Product Link
Full _Full 45 -6124.627 8359 Hazard Logit Hazard
Null _Grand Mean 29 -6139.757 6619 Hazard Logit Hazard
Full Covariate _Full Covariate -6132.448 0.000 Hazard Logit Hazard
r—_m
Full Covariate Middlel 30 -6137.958 Hazard Legit Hazard

— Selectresultto add to ANODEV table
Click down-arrow to add selected result—»[¥] [+

ANODEV Table
Source df Deviance Mean deviance F P
Corrected Total 16 30.260
_Full Covariate 4 14.619 3.655 2304 0.074
Residual 12 15641 1303

[Copy to Clipboard] IR.eset and Exit

Figure 6.7: Analysis of Deviance Dialog before adding the “Full Covariate
Middle” result
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Once the new model is added, the Analysis of Deviance dialog will appear
as shown in Figure 6.8, with the new result now included in the ANODEV
table and no longer showing in the Results table.

Analysis of Deviance ===
Results
Role Name # Param LnLike A AIC 5 Link F Link Product Link
Full _Full 45 -6124.627 8.359 Hazard Logit Hazard
Null _Grand Mean 29 -6139.757 6,619 Hazard Logit Hazard
Full Covariate _Full Covariate EE] -6132448 0.000 Hazard Legit Hazard
3 Full Covariate Middlel 30 -6137.958 5021 Hazard Logit Hazard
¥t
ANODEV Table
Source df Deviance Mean deviance F P
éCorrected Total 16 30.260
_Full Covariate 4 14619 3.655 2804 0.074
Full Covariate Middle vs _Grand Mean 2 4458 2.229 1710 0.222
_Full Covariate vs Full Covariate Middle 2 10161 5.081 3898 0.050
Residual 12 15641 1303

Copy to Clipboard] [Reset and Exit

Figure 6.8: Analysis of Deviance Dialog with “Full Covariate Middle” result

added to the ANODEV table
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The model “Full Covariate Middle 1" can be added to the ANODEV table
in the same way, as shown in Figure 6.9.

Analysis of Deviance f=lfe =
Results
Role Name # Param Lnlike A AIC S Link P Link Product Link
Full _Full 45 -6124.627 8359 Hazard Logit Hazard
Mull _Grand Mean 29 -5139.757 6619 Hazard Legit Hazard
Full Covariate  _Full Covariate 33 -6132.448 0.000 Hazard Legit Hazard
¥4
ANODEV Table
Source Deviance Mean deviance F P
Corrected Total ‘16 30.260
_Full Covariate 4 14519 3655 2,804 0,074
Full Covariate Middle1 vs _Grand Mean 1 3.598 3.508 2.760 0123
Full Covariate Middle vs Full Covariate Middle1 1 0.860 0.860 0.660 0432
_Full Covariate vs Full Covariate Middle 2 10161 5.081 3.898 0.050
Residual 12 15641 1303

Figure 6.9: Analysis of Deviance Dialog with “Full Covariate Middle” and

“Full Covariate Middle 1” results added to the ANODEYV table
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In order to remove a result from the ANODEYV table, select it in the
ANODEYV table and press the up-arrow as shown in Figure 6.10. The
removed result will now reappear in the Results table. The three required
results cannot be removed from the ANODEV table.

Analysis of Deviance f=le =
Results
Role Name # Param LnLike A AIC S Link P Link Product Link
Full _Full 45 -6124.627 8359 Hazard Legit Hazard
Mull _Grand Mean 29 -6139.757 6619 Hazard Logit Hazard
Full Covariate  _Full Covariate 33 -6132.448 0.000 Hazard Legit Hazard
Select the result to be removed ¥ | [+ J«—Click up-arrow to remove result
ANODEV Tab\i/
Source df Deviance Mean deviance F P
Corregted Total 16 30.260
Covariate 4 14519 3,655 2.804 0.074
| Covariate Middle1 vs _Grand Mean 3.598 3.508
_——-
_Full Covariate vs Full Covariate Middle 10161 5.081 3.898 0.050
Residual 12 15641 1303

Figure 6.10: Analysis of Deviance Dialog before removing a model from the
ANODEV table

6.3 Literature Cited

Smith, S. G. 1991. Assessing hazards in wild populations using
auxiliary variables in tag-release models (Dissertation). University
of Washington, Seattle, Washington.
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Chapter 7:
Models Across

Multiple Datasets

Program SURPH distinguishes between a Model which defines the
parameterization for estimating the parameters, and a Result which
contains the actual parameter estimates from applying the data to the
Model. This allows Models to be used across compatible datasets. Two
datasets are defined as compatible if they have:

1.

2.

The same number of intervals.
The same number of populations.

The same number of group covariates, and the group covariates
have the same name.

The same number of individual covariates, and the individual
covariates have the same name.

The best way to illustrate how models can be used across compatible
datasets is by example.
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Figure 7.1 below shows the top portion of an input data file for year 1 of a
hypothetical study. Figure 7.2 shows the data for year 2 of the same
study. Since they both have three populations and two intervals, the
same three individual covariates, and no group covariates, they are
compatible datasets.

Surph3
Data from year 1

npop 3
nint 2

icov length
icov weilght
icov condix

population one

111 100 10.8 0.0108

116 19.4 0.0124287588667022
97 10.1 0.01106639508345267
115 18.8 0.01236130516972138
98 11.4 0.01211230014704757

LR e
SR SR =R
T I R

Figure 7.1: Top portion of an input data file for year one of a hypothetical
study

Surph3
Data from wyvear 2

npop 3
nint 2

icov length
icov welight
icov condix

population one

10 106 13.2 0.01108297453602638
104 12.3 0.01093465521165225
95 10 0.01166350779997084
115 16.7 0.0105805210816142
103 13 0.01189684157155107

105 13.5 0.01166180758017493

A ™
SR T T S =
==

Figure 7.2: Top portion of an input data file for year two of a hypothetical
study
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Figure 7.3 shows the Navigation Panel with year 1 data loaded. In this
case, the user has used two-stage modeling, locking the detection-only
model “P_Full,” and subsequently creating two survival models based on
it, with corresponding results.

Mavigation Panel B X

4 Data
Load Data
4 Available Datasets
v yearl Study
» Data Diagnostics
El Manly-Parr Estirates
» (IS Estimates
> CJS Profile Likelihoods
4 Models
+ Define Model
4 Detection-Only Modeling

4 Available Detection Maodels
P_Full
P_Common

4 Survival Modeling
Create Model
4 fyailable Survival Models
S Full_P_Full
w5 Common_P_Full

4 |Results
4 Available Detection-Only Results
yearlStudy £ P_Full
yearl Study / P_Commen
4 fwailable Survival Results
yearl Study /£ 5_Full_P_Full
v yearlStudy /S5 Common_P_F..

4 View Result

Figure 7.3: Navigation Panel after loading year 1 data and creating models

and results

Page 77

SURPH 3.5 User’'s Manual



Chapter 7: Multiple Datasets

Next, the user loads the data for year two. Figure 7.4 shows the
Navigation Panel after doing so. Since the two datasets are compatible,
the models that were created for the year one data are still available and
do not need to be recreated.

Mavigation Panel g x
4 Data
Load Data
4 Available Datasets
yearl Study
W year2Study
> Data Diagnostics
E Manly-Parr Estimates
» (J5 Estimates
> CJ5 Profile Likelihoods
4 Models
» Define Model
4 Detection-Only Modeling
Create Model
4 Available Detection Models
P_Full
P_Common
Estimate
4 Survival Modeling
Create Model
4 Ayailable Survival Models
%" S_Full_P_Full
5 Commaon_P_Full
Estimate
4 Results
4 Available Detection-Only Results
Mo available results
4 Ayvailable Survival Results
Mo available results
4 View Result

Figure 7.4: Navigation Panel after loading year 2 data

Following the two-stage modeling approach that was used in year 1, the
user double-clicks on “Estimate” under “Detection-Only Modeling” to
estimate the parameters for all the detection-only models. This time,
however, the user finds that the “P_Common” model best fits these data;
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therefore, the user locked the “year2Study / P_Common” result. The
resulting Navigation Panel is shown in Figure 7.5.

Mavigation Panel & X

4 Data
Load Data
4 Ayailable Datasets
yearl Study
v year2Study
> Data Diagnostics
|:| Manly-Parr Estimates
» (IS Estimates
» CJS Profile Likelihoods
4 Models
» Define Model
4 Detection-Only Modeling

4 fAvailable Detection Models
P_Full

P_Common

4 Survival Modeling
Create Model
4 fAvailable Survival Models

Estimate
4 Results
4 | Available Detection-Only Results
year2Study /S P_Full
year25tudy / P_Commen
4 fAyailable Survival Results
Mo available results

4 View Result

Ormlralilit e B et

Figure 7.5: Navigation Panel after locking the “year2Study / P_Common”
result for year 2 data

Notice that the survival models “S_Full_P_Full” and “S_Common_P_Full” are
grayed out. Because they are based on the detection-only model P_Full,
and the user has locked “P_Common” for the dataset “year2Study,” they
are not available to the user for the year 2 dataset. The user can now
create new survival models based on the P_Common detection model.
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Chapter 8.
Analysis of Examples

In this chapter, we analyze sampling datasets, all from PIT-tag studies of
salmonid smolts in the Columbia River system, to illustrate how to use
SURPH to analyze release-recapture data. The sample data files for this
chapter can be found in “My Documents/CBR/SURPH sample data” after
installation of SURPH 3.5.

8.1 Paired-Release Example

In this example, we look at joint detection and survival modeling, and
hypothesis testing using the likelihood ratio test. The data for this
example comes from the American Fisheries monograph by Burnham et
al. (1987) and is a simulated paired release of PIT-tagged salmon smolts in
the Columbia River system. The data is in the file “burnham.dat”. The
treatment population is assumed to be released directly into the turbine
of a hydroelectric project. The control population is released directly into
the tailrace below the dam. The fish are then detected at four
downstream hydroelectric projects, as shown in Figure 8.1.
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Turbines
urbine 1 5 3 a
Treatment ——»
5 Sar Sar S, Ar
Pir Psy Py P
Control o= .
Si¢ Sac Sac Sic Ag
Py Py Py Py

Figure 8.1. Simulated paired-releases of salmon smolts Columbia River
system with four downstream dams

The assumption of a paired-release study is that both the treatment and
control mix downstream of the turbine passage experienced by the
treatment fish, thus having common detection and survival probabilities.
Burnham et al. (1987) recommends a series of models to use to test for
downstream mixing, as illustrated in Table B.1. The hypothesis testing
begins at the most downstream location, and moves upstream.

Table 8.1: Recommended series of models to test for downstream mixing
from Burnham et al. (1987)

Name Ho Ha
H5sS PREYR Ao # g
H4P Par = Pac Par # Pac
H4S S =S, Sy %S
H3P Par = Pac Par # Pac
H3S Sy =Sy Ser # Sy¢
H2P Por = Pac Par # Pac
H2S Sar =S¢ Por # Pac
H1P Pir = Pic Pir # Pic
HO Sir =Sy Sir # Sy

8.1.1 Create the Models

There are no covariate data, so only main effects are modeled in this
example. Figure 8.2 shows the main effect dialogs for detection, survival,
and product parameters in their default settings for this example.
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-

Survival - Main Effects o || B[ ES
Interwval 1 Interwal 2 Interval 3 Interval 4

treatment 1 4
control 5 8

Detection - Main Effects o] 2|k

Interwval 1 Interwval 2 Interval 3 Interval 4
treatment 4
control 5 8
-
Product - Main Effects o || B[

treatment 1

control 2

Figure 8.2. Main Effects Dialogs for the paired-release example, full model

This is the full parameterization and represents the alternate hypothesis
for the model names H5S in Table 8.1. So double-click on “Create Model”
under Survival Modeling, and name the model “Full.” To create the model
for the null hypothesis, click on the Product — Main Effects dialog. The
carat on the Navigation Panel should now show it to be the active window

as shown in Figure 8.3.
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Indi\ridual Effects | ‘ | |
4 Product

# Main Effects Product - Main Effects =R [EEE

Group Effects
Individual Effects
4 Detection-Only Modeling treatme
Create Model
4 Ayailable Detection Models control
Mo available model definit...

4 Survival Modeling Set common product parameters for
Create Model model "H5S" null hypothesis
4 Available Survival Models =
v Full

Estimate

Results
4 Availoble Detection-Only Results

Figure 8.3. Effects setting for H5S model null model

Now click on the “Common” button on the “Effects Control Buttons,”
equating the product parameters as shown in Figure 8.3. Double-click on
"Create Model” and name the model H5S.

We proceed creating the remaining models. For the H4P model, ensure
that the H5S model is active, and change the detection main effects as
shown in Figure 8.4. Create the model and name it “H4P."

Detection - Main Effects =N Ech "
Interval 1 Interval 2 Interval 3 Interval 4

treatment 1 2 3

control 5 6 7

m

Set common detection parameters at interval 4
for model H4P

Figure 8.4. Detection main effects for the H4P model for the paired-release
example
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Similarly for the H4S model, ensure that the H4P model is active, and set
the Survival Main Effects as shown in Figure 8.5. Continue in a similar
fashion for all models in Table 8.1.

19 Survival - Main Effects

(=] O]

Interval 4

Interval 1 Interwval 2 Interwval 3
treatment 1 2

control 5 6

Set common survival parameters at interval 4 for
model H4S

[m Detection - Main Effects = ’E"F ]

Figure 8.5. Survival main effects for the H4S model for the paired-release
example

Figure 8.6 shows the detection main effects settings for Model H3P.

Detection - Main Effects

(=] O s

Interval 4

Interval 1 Interwval 2 Interval 3
treatment 1 2 4
control 5 6 4

Set common detection parameters for interval 3
for model H3P

Figure 8.6. Detection main effects for the H3P model for the paired-release
example
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The settings for the final model, "Hy,"” should look as shown in Figure 8.7.

¥ Survival - Main Effects

: -IEI -FH
Interval 1 Interval 2 Interval 3 Interval 4
treatment 1 2 4
control 1 2 4
Detection - Main Effects EI@
Interval 1 Interval 2 Interval 3 Interval 4
treatment 1 2 4
control 1 2 4
% Product - Main Effects EI@

treatment 1

control 1

Figure 8.7. Main effects for the H, model for the paired-release example
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The Navigation model should now look as shown in Figure 8.8.

4 Swurvival Modeling
Create Model
4 Ayailable Survival Models
Full
H55
H4P
H45
H3P
H3s
H2P
H25
H1P
w" Mull
Estimate
4 Resylts
4 Available Detection-Only Results
Mo availoble results
4 Ayvailoble Survivael Results
MNo ovailable results

PR T [ JE Y

Figure 8.8. All defined models for the paired-release example

Double-click on “Estimate” under Survival Modeling to create the results.
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8.1.2 Test the Hypotheses

To test the hypotheses, double click on “LRT and AIC" under Hypothesis
Testing on the Navigation Panel and select “Survival” for the Model Type
at the bottom of the dialog. The Likelihood Ratio Test Dialog appears as
shown in Figure 8.9. To test the hypothesis H5S, simply click on the “Full”
result on the Master Model List, and “H5S" on the Testable Model List.
The corresponding Likelihood Ratio Test (LRT) statistics of 0.8347 is shown
at the bottom, with one degree of freedom and a P-Value of 0.36,
indicating that the H5S fits the data as well as the Full model.

[']? Likelihood Ratio Test = R =
Master Mode! List
Name # Param LnLike A AIC S Link P Link Product Link ol
m Full 18 -38740.746 14428 Hazard Logit Hazard
H55 17 -38741.168 122711 Hazard Logit Hazard =
H4p 16 -38741.308 11551 Hazard Logit Hazard
H45 15 -38741.335 9,604 Hazard Logit Hazard b
H3p 14 -38741.426 7.788 Hazard Logit Hazard
H3s 13 -38741.443 5821 Hazard Logit Hazard

Testable Model List

# Param Lnlike 5 Link P Link Product Link ol
S O T S N
-38741.308 11.551 Hazard Logit Hazard =
H45 15 -38741.335 9.604 Hazard Logit Hazard
H3P 14 -38741.426 7.788 Hazard Logit Hazard B
H35 13 -38741.443 5.821 Hazard Logit Hazard
Hzp 12 -38741.520 3.976 Hazard Logit Hazard '_
Likelihood Ratio Test
Statistic. 0.3437 df: 1 P-value: 0,3583

Select Model Type

Model Type: <——— Select "Survival" for model type

Figure 8.9. Likelihood Ratio Dialog for the paired-release example
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Next we can test H5S against H4P as shown in Figure 8.10. Again the
result is insignificant with a P-value of 0.60. We can continue the testing
in a similar manner. In this example, all the tests have an insignificant P-

value until we test HO vs H1P, which has a significant P-value. This is what
we would expect if there is a significant effect on mortality due to turbine

passage. The insignificant P-value for the other Likelihood Ratio Tests

shows that the two releases are mixing downstream.

(11} Likelihood Ratio Test ol @ ==
Master Model List
Name # Param LnLike A AIC 5 Link P Link Product Link ol
Full 13 -38740.746 14428 Hazard Logit Hazard
# H55 17 -38741.168 13271 Hazard Logit Hazard =
H4P 16 -38741.308 11.551 Hazard Logit Hazard
H45 15 -38741.335 9.604 Hazard Logit Hazard N
H3P 14 -38741.426 7.788 Hazard Logit Hazard
H35 13 -38741.443 5.821 Hazard Logit Hazard il
Testable Model List
# Param LnLike S Link P Link Product Link ol

-38741.335 9,604 Hazard Logit Hazard
H3p 14 -38741.426 7.788 Hazard Logit Hazard )
H3s 13 -38741.443 5821 Hazard Logit Hazard
H2p 12 -38741.520 3976 Hazard Logit Hazard I
H25 11 -38741.523 1.980 Hazard Logit Hazard A
Likelihood Ratio Test
Statistic: 0.2797 df: 1 P-value: 0,5959

Select Model Type

Figure 8.10.

H4P vs H4S for the paired-release example
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8.1.3 Increase Precision by Reducing the Number of
Parameters

The parameter estimates can be examined by double-clicking on
“Parameter Report” under “View Results.” Figure 8.11 shows the top
portion of the Parameter Report for the final HLP model. Notice the large
standard error for survival parameter #3.

Parameter Report EI@

~

Parameter Report

Report Date: Tue Mov 27 11:08:17 2012
Data Info

Dataset: burnham
Description: Example Data Set from Burnham "Blue Book™
Populations: 2

Intervals: 5
Model Info 1
Model Definition: H1FP
Number of Parameters: 10
Survival Link: Hazard =
Detection Link: Logit
Product Link: Hazard
Log-Likelihood: -38741.532
AIC: 77503.065
Optimizer: Fletch, maxIterations=200, stepSize=1e-06, predsion=1-06

Estimation Ending Criterion: 0.0001

Survival parameters

Parameter # Estimate Std.Err. Ratio Defintion
1.596 0.3056 5.2228 Baseline
-0.959 1.34565 -0.7124 | Main effect 1
-14.328 50.7731  -0.2822  Main effect 2
0139 | e e Main effect 3
-0.899 0.4479 -2.0078 | Main effect 4

L N o R

Detection parameters

Parameter # Estimate Std.Err. Ratio Defintion

Figure 8.11. Top portion of the Parameter Report for the H1P results for the
paired-release example
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Double-click on “Probability Report” to obtain the resulting probability
estimates (Figure 8.12). Notice the large stand errors for “s1” and “s2,”
and "s3" is pegged at 1.0 with 0.0 variance. The evidence suggests that it
may be possible to model the downstream survival probabilities with one
parameter and thus increase the resulting precision of the survival
probabilities of interest.

Probability Report =N e ==
Probability Report - Model Estimates

Report Date: Tue Mov 27 11:07:36 2012
Data Info

Dataset: burnham
Description: Example Data Set from Burnham "Blue Book™
Populations: 2

Intervals: 5
Model Info
Model Definition: H1P
Humber of Parameters: 10
Survival Link: Hazard
Detection Link: Logit
Product Link: Hazard
Log-Likelihood: -38741.532
AIC: 77503.065
Optimizer: Fletch, maxIterations=200, stepSize =1e-06, precision=1e-08

Estimation Ending Criterion: 0.0001

Population 51 52 s3 54 pl
treatment  0.831{0.0428) | 0.932 (0.0744) | 1.000 (0.0000) | 0.809 {0.0245) & 0.041 {(0.0023
control | 0.923 (0.0433) | 0.932 (0.0744)  1.000 {0.0000) & 0.309 (0.0245) & 0.041 (0.0023

Figure 8.12. Probability Report for the H1P results for the paired-release
example

Set the survival main effects as shown in Figure 8.13, and create the
model “H1P_common.” Note that all survival probabilities share a
common parameter except for the treatment survival—survival through
the turbine passage. After estimating the parameters, the likelihood ratio
test comparing H1P_common with H1P yields a P-value of 0.76 as shown
in Figure 8.14, indicating that the new model fits the data as well as the
model with unique survival probabilities.
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Interval 1 Interval 2

treatment 1 2

control 2 2

Interval 3

Interval 4

Figure 8.13. Survival main effects with one common survival parameter
downstream of the treatment effect for the paired-release example

Master Model List

Name # Param Lnlike A AIC 5 Link P Link Product Link o
H3s 13 -38741.443 10.648 Hazard Logit Hazard
Hzp 12 -38741.520 8.802 Hazard Logit Hazard
H25 11 -38741.523 6.807 Hazard Logit Hazard
¥ H1P 10 -38741.532 4,827 Hazard Logit Hazard
Null 9 -38756.347 32.456 Hazard Logit Hazard 1
H1P_common 7 -38742119 0.000 Hazard Logit Hazard e
Testable Model List
Name # Param LnLike A AIC 5 Link P Link Product Link
Null 9 -38756.347 32.456 Hazard Logit Hazard
1 e O S N

Likelihood Ratio Test

Statistic  1.1733 dfi: 3

Select Model Type

P-value: 0.7594

Figure 8.14. Likelihood Ratio Test for the H1IP_common result for the

paired-release example.

Page 93

SURPH 3.5 User’'s Manual



Chapter 8: Analysis of Example

Figure 8.15 shows the probability estimates of the new model. Note the
improved precision of the survival probabilities for survival in the first

reach for both the treatment and the control.

Probability Report

Probability Report - Model Estimates

Report Date: Tue Moy 27 12:24:25 2012
Data Info

Dataset: burnham
Description: Example Data Set from Burnham "Blue Book™
Populations: 2

Intervals: 5
Model Info
Model Definition: H1P_comman
Number of Parameters: 7
Survival Link: Hazard
Detection Link: Logit
Product Link: Hazard
Log-Likelihood: -38742.119
AIC: 77498.238
Optimizer: Fletch, maxIterations=200, stepSize=1e-06, predsion=1e-0&

Estimation Ending Criterion: 0.0001

Population s1 52 3 54
treatment | 0,343 (0.0199) | 0,940 (0.0165) | 0.940 (0.0165) | 0.940 (0.0185)
control | 0.940 (0.0165) | 0,940 {(0.0155) | 0.940 (0.0165) | 0.940 {0.0155)

pl

0.041 (0.0
0.041 (0.0

Figure 8.14. Probability Report for the final model for the paired-release

example
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8.1.4 Results Diagnostics

Under the “View Model Diagnostic Plots” heading on the Navigation
Panel, double-click on “Model Estimates vs. CJS Estimates” to bring up the
plot as shown in Figure 8.15. The CJS estimates are the “best,” albeit
uninformative, estimates of the parameters. If the selected model fits the
data well, there should not be too much discrepancy between the two
and all points on the graph should lie near the 45° line. Although the
detection estimates do not match up very well, the survival estimates do
match quite well.

Model Estimates vs. CJS Estimates Plot (burnham / H1IP_common) El@
Model Estimates vs. CJS Estimates Plot

=
@
|

=
o
|

Model Estimates
5
|

0.2 b e o N NS SRRSO SRS ST R S R O S

: : Survival ?estimates _ : _
(V| S R SRS TR ESPSSOOE RS VPO OO SO SOSNE SOOO S RN S B

: —————————————
o 0.2 0.4 0.6 0.8 1
CJS Estimates

H 11 Capture M Survival B Product

Graph Options

Grid Lines:

Figure 8.15. Model Estimates vs the CJS estimates for the paired-release
example
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Figure 8.16 shows the Residuals vs Capture Histories plot. If the model
fits the data adequately, one should not observe any trend in the
residuals, and 95% of them should be within the two red horizontal lines

(plus or minus 1.96).

Residual vs Capture History Plot (burnham / H1P_common) EI@
Residual vs Capture History Plot

2 5

1.5 -
+
1 +1
T &+
+ fF fs
0.5 -+ |
T + i T i D !
+
Rl o + T -rii -1—--+ fo
+ =+ + + ++ + + L +
P e ++++ + +
+ +4- | e +
1 ; i
+ %

1.5 —

24

[ T T T T T T 1
0 10 20 30 40 50

Capture History (decimal)

Data Selector

Graph Options

Grid Lines:

Figure 8.16. Residuals plot for the selected model for the paired-release

example

8.2 Effect of Timing of Releases from a Hatchery

Example

This example illustrates two-stage model development, and hypothesis
testing with group covariate data using Analysis of Deviance.

A study of the effect on timing of release on inriver salmon smolts was
conducted in the Columbia Basin River system in 1993. The data are in
the file "dworshak.dat.” The top portion of the input data file is shown in

Figure 8.17.
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Surph3
Iworshak Hatchery 4/8/33, 4/22/93, and 5/6/93 Releases
npop 9
nint 3

goowv middle
000111000

gocowv late
00O0CO0OO0O01I1I1

icov length

population earlyl

TEFTBO11B1S 1 0 0 O 118
TEFTB01Z341a 1 0 0 O 138
TEFTBO1ZEeS 1 0 0 O 115
TETB013F42 1 0 0 O 113
TETBEO01406% 1 0 0 O 126
TFTB01443D 1 O 0 O 139
TEFTB014C14 1 0 O O 109
TETBEO1eET7e 1 0 O O 104
TETBO16ETA 1 0 O O 118

Figure 8.17. Input shows the use of an indicator group covariate to indicate
release timing

The group covariates “middle” and “late” are indicator variables with “1”
indicating that the group covariate applies to the population. The first
three populations were released early in the season, populations 4
through 6 were released in the middle of the season, and populations 7
through 9 late in the season. There is no group covariate for early
release—this parameterization defines early release as the baseline
survival.

Note that the flexibility of SURPH 3 would allow the modeling to be done
without the use of the indicator group covariates. However, as noted in
Chapter 6, Analysis of Deviance is the preferred method of hypothesis
testing with group covariates; release timing can be considered a group
covariate, so indicator group covariates are used to allow Analysis of
Deviance to be used.
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8.2.1. Detection-Only Modeling

In this example we will create four models encapsulating the four basic
detection models: (1) Population/Interval specific, (2) Population-specific,
(3) interval-specific, and (4) common. First, open the Detection Main
Effects dialog, and press the "Population / Interval Specific” button on the
Model Effects Control Buttons. Create the detection-only model, and
name it “Full” for full parameterization. Then Press the “Population
Specific” button and create a detection-only model named “population
specific.” Do the same for the “interval specific” model and the “common”
model. Once all four models have been created, double-click on
“Estimate” under "Detection-only” modeling to estimate the parameters
for all four models. The Navigation Panel should now appear as shown in
Figure 8.18.

4 Detection-Only Modeling
Create Model
4 Ayvailable Detection Models
Full
Population specific
Interval specific
w' Common

4 Survival Modeling
Create Maodel
4 Available Survival Models

Mo available model definitions

4 | Results
4 Available Detection-Only Results
dwarshak / Full
dwarshak / Pepulation specific
dwarshak / Interval specific
v dworshak / Commen
4 Available Survival Results

[ [P (N T (P

Figure 8.18. Four basic detection-only results created for the Timing of
Release example
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Next double-click on “LRT and AIC" under “Hypothesis Testing.” Ensure
that the Model Type at the bottom of the dialog is set to “Detection-
Only.” When we click on the “Full” model in the Master Model List and
click on each model in the Testable Model List, the P-value is significant
for each Likelihood Ratio Test, indicating that the “Full” model is the best
model for the detection probabilities. However, we haven't yet taken into
account the structure of the study design: The first three populations
comprise the early release, populations 4 through 6 comprise the middle-
timed release, and the final 3 populations comprise the late release.
Double-click on “Manly-Parr Estimates” under “Data Diagnostics” to bring
up the closed-form estimates of detection probability as shown in Figure
8.19. They suggest that there may be a difference in detection
probabilities between the releases. If we can reduce the number of
parameters for the detection probabilities, we can increase the precision
of the survival estimates.

early3 0,514 74/144) | 0.294( 25/85)
middlel | 0.439(90/184) @ 0.325( 27/83)
middle2 | 0,557 (39/157) @ 0.194( 14/72)
middle3 | 0.570 (98/172) @ 0.111( &6/54)

latel 0.466 (61/131) | 0.148 { 8/54)

late2 0.558 { 72/129) | 0.212( 14/55)

late3 0.615 (88/143) | 0.077( 4/52)

Estimates adjusted for removal

Population pl p2
earlyl 0.442 | 0.513
early2 0.431 | 0.517
early3 0.447 | 0.458

middlel 0.445 | 0.395
middle2 0.469 | 0.365
middle3 0.520 | 0.224
latel 0.267 | 0.254
late2 0.389 | 0.297
late3 0.349 | 0.294

Figure 8.19. Bottom portion of the Manly-Parr Report for the Timing of
Release example
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Set the Detection Main Effects dialog as shown in Figure 8.20, and create
the detection-only model “grouped.” In this parameterization, we assume
common detection probabilities within a release group, but unique
detection probabilities across releases groups. Double-click on “Estimate”
to estimate the parameters.

Detection - Main Effects E'@
Interval 1 Interval 2
earlyl 1 2
early2 1 2
early? 1 2
middlel 3 4
middle2 3 4
middle3 3 4
latel 5 6
late2 5 6
late3 5 6

Figure 8.20. Detection main effects settings for custom parameterization
for the Timing of Release example
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Returning to the Likelihood Ratio Test Dialog, the new model should
appear under the Testable Model List, as shown in Figure 8.21. When we
test the "Full” model against the “"grouped” model, the P-value is not
significant, indicating that “grouped” fits the data as well as “Full,” and
reduces the number of parameters from 18 to 6. This will increase the
precision of the resulting survival probability estimates.

[£¥ Likelihood Ratio Test EI
Master Model List
Name # Param LnLike A AIC P Link
# Full 18 -949.786 12463 Logit
Population specific 9 -961.024 16.940 Logit
Interval specific 2 -973.293 27477 Logit
Common 1 -9754852 30.595 Logit
grouped i -955.554 0.000 Legit

Testable Model List

Name # Param LnLike A AIC P Link
Population specific 9 -961.024 16.940 Legit
Interval specific 2 -973.293 27477 Logit
Commen 1 975,852 30.585 Legit

Likelihood Ratio Test

Statistic: 11,5365 df: 12 P-value: 04335

Select Model Type

Model Type: |Detection-Only -

Figure 8.21. Likelihood Ratio Test for detection-only models for the Timing
of Release example
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We can now lock the detection parameterization, and move on to
modeling the survival probabilities. Right-click on the
"dworshak/grouped” result and select “lock” as shown in Figure 8.22.

4 Results
4 Available Detection-Only Results
dwarshak / Full
dwershak / Population specific
dwershak / Interval specific
dworshak / Cemmen

|%" dwershalk f=ammad
4 Available Survival delete
Mo available r lock

4 View Result
[C] Probability Report
[C] Parameter Report

4 Swrvival Plots

Figure 8.22. Lock the “dworshak /grouped” result for the Timing of Release
example
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The Navigation Panel should now appear as in Figure 8.23. The detection
parameterization can no longer be changed without first unlocking the
locked result.

> Product
4 Detection-Only Modeling

4 Available Detection Models
Full
Population specific
Interval specific
Common
grouped

4 Survival Modeling
Create Model
4 Ayailable Survival Models
Mo available model definitions

4 Results

4 | Available Detection-Only Results
dworshak / Full
dworshak / Population specific
dworshak / Interval specific
dworshak / Common

dworshak / grouped

4 Available Survival Results
Mo available results

4 View Result

[-] Probability Report

Figure 8.23. “dworshak/grouped” detection-only result now locked for the
Timing of Release example
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8.2.2 Survival Modeling with Analysis of Deviance

Figure 8.24 shows the Cormack-Jolly-Seber estimates (double-click on

"Estimates” under “CJS Estimates” in the Data section of the Navigation
Panel). As with the detection probabilities, there is evidence that there
may be a difference in survival probabilities across release groups. We
will look at the effect of release timing on survival using Analysis of

Deviance.

Cormack-Jolly-5eber Report

C1S Estimates

Dataset
Description

Populations:

Intervals:

Population
earlyl
early2
early3

middle1

middle2

middle3
latel
late2
late3

dworshak

Dworshak Hatchery 4/8/53, 4/22/33, and 5/56/43 Releases

9
3

s1
0.640 (0.0468)
0.662 (0.0443)
0.658 (0.0494)
0.849 (0.0649)
0.686 (0.0435)
0.682 (0.0454)
1.003 (0. 1519)
0.677 (0.0687)
0,881 (0. 1134)

52
0.714{0.0793)
0,795 (0.0757)
0.747 (0.0918)
0.644 {0.0897)
0,802 {0.1051)
1.037 (0.1764)
0.494 (0.1133)
0,855 {0.1663)
0,549 {0.1128)

pl
0,442 (0.0401)
0,431 (0.0374)
0.447 (0.0410)
0,445 (0.0410)
0,469 (0.0410)
0,520 (0.0412)
0.267 (0.0450)
0,382 (0.0451)
0,349 (0.0504)

p2
0.513 (0.0504)
0.517 (0.0455)
0.458 (0.0509)
0,398 (0.0503)
0.365 (0.0477)
0.224 (0.0427)
0.254 (0.0465)
0,297 (0.0537)
0,294 (0.0481)

final product
0.600 {0.0632)
0.677 (0.0534)
0.567 {0.0640)
0,518 {0.0668)
0,552 {0.0653)
0.417 (0.0712)
0.435 (0.0731)
0,365 {0.0668)
0,521 {0.0721)

overall s
0.457 (0.0333)
0.527 (0.0338)
0.492 (0.0461)
0,547 (0,0572)
0,550 (0,0571)
0.707 (0. 1084)
0.496 (0.0754)
0,572 (0,0903)
0,434 (0.0636)

Figure 8.24. CJS estimates for the Timing of Release example
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Double-click on “"Anodev” under “Hypothesis Testing.” On the Anodev
Setup dialog, press Continue to accept the default choice of "Use
Defaults.” SURPH will then create the three basic ANODEV models as
described in Chapter 6, and the Analysis of Deviance dialog will appear as
shown in Figure 8.25.

Analysis of Deviance EI@
Results
Role Name # Param LnlLike A AIC S Link P Link
_Full 33 -6131.854 7338 Hazard Logit

Null _Grand Mean 17 -6147.798 7.227 Hazard Logit

Full Covariate _Full Covariate 21 -6140.185 0.000 Hazard Logit

“ 1 ¢

¥4
ANODEV Table
Source df Deviance Mean deviance F P

Corrected Total 16 31.889

_Full Covariate 4 15227 3807 2742 0.079

Residual 12 16.662 1388

[Copy to Clipboard] [Reset and Exit]

Figure 8.25. Analysis of Deviance for the Timing of Release example

A P-value of 0.079 for the Full Covariate model indicates that the release
timing is marginally significant. However, the Full Covariate model
assumes that the covariate effect applies to both intervals. It may be the
release timing primarily affects survival in the first interval.

To test this, we need to create a model with this parameterization. Make
sure that the “_Full Covariate” model is the active model, and open up the
Group Effects dialog for survival, and set the parameterization for both
covariates “middle” and “late” as shown in Figure 8.26.
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Survival - Group Effects E@
# midde | late
Interwval 1 Interwal 2
earlyl 1 0
early2 1 0
early3 1 0
middlel 1 0
middle2 1 0
middle3 1 0
latel 1 0
late2 1 0
late3 1 0

Figure 8.26. Effect settings for testing the effect of covariates on survival in
interval 1 only for the Timing of Release example

The "1"s in the “Interval 1" column indicate that the covariate is to be
included for that interval. The “0"s for interval 2 indicate that the interval
2 survival is not modeled as a function of the covariate. Double-click on
"Create Model” under “Survival Model” and call the model “Interval 1."
Now return to the Analysis of Deviance dialog.

Page 106

SURPH 3.5 User's Manual



Chapter 8: Analysis of Example

The Analysis of Deviance dialog should now appear as in Figure 8.27.

Analysis of Deviance = ===
Results
Role Name # Param LnLike A AIC 5 Link P Link Product Link
Full _Full 33 -6131.854 7.948 Hazard Logit Hazard
Null _Grand Mean 17 -6147.798 7.837 Hazard Logit Hazard
Full Covariate _Full Covariate -6140.185 0.610 Hazard Logit Hazard

1. Select the new result

b

.

2. Press down arrow to Includo_, Y

eoernsy.1tin the ANODEV table
Source df Deviance Mean deviance F P
Corrected Total 16 31.889
_Full Covariate 4 15.227 3.807 2742 0.079
Residual 12 16.662 1338

[Copfy to Chpboard] [Reset and Exit]

Figure 8.27. Analysis of Deviance dialog with “intervall” result ready to be
included for the Timing of Release example

Select the new model, and press the down arrow to include it in the
ANODEV model.
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The Analysis of Deviance dialogs should now appear as in Figure 8.28.
The P-value 0.04 for the line “interval vs _Grand Mean" indicates that the
model that included an effect for release timing in the first interval
survival is a significantly better fit than the null model (“_Grand Mean”).
However, comparing the full covariate model with the “intervall” model
produces an insignificant P-value (0.33), indicating that release timing
does not have a significant effect on survival in the second reach.

Analysis of Deviance EI@
Results
Role Name # Param LnLike A AIC S Link P Link Product Link
Full _Full 33 -6131.854 7.948 Hazard Logit Hazard
Null _Grand Mean 17 -6147.798 7.837 Hazard Logit Hazard
Full Covariate _Full Covariate 21 -6140.185 0.610 Hazard Logit Hazard
¥ 4
ANODEV Table
L df Deviancn g gMean doviance L £
: rrected Total 31.889
_Fu”cwa”ate SO . o . s -
intervall vs _Grand Mean 2 11.837 5919 4.263 0.040
_Full Covariate vs intervall 2 3390 1.695 1221 0329
Residual 12 16.662 1.388

[Copy to Chpboard] [Reset and Exlt]

Figure 8.28. Analysis of Deviance with new Model “intervall” included for
the Timing of Release example

8.3 Relationship of Migration Distance to Survival
This example illustrates modeling survival as a function of a group

covariate, and using the Group Survival plot to visualize the modeled
survival probabilities as a function of a group covariate.
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The data for this example is in the file distance.dat. Figure 8.29 shows
that the first three populations traveled 116 kilometers to the first
detection point (dam), the fourth 176 kilometers, and so on.

Surph3

Yearling Chinook Releases from Snake River Hatcheries - 139953
npop 10

nint 3

icov length

gocov distance
116 116 116 176 235 135 467 487 277 T48

population 1

TFTBO11B1S 1 0 O O 118
TFTB013412 1 0 O O 138
TFTBO13EES 1 0 O 0 115
TFTBO13F49 1 0 O O 118
TFTBO14069 1 0 O O 126
TFTBO1443D 1 0 O O 1389
TFTB014C14 1 0 O O 1089
TETBO16876 1 0 O O 104
TETBO16ETA 1 O O O 118
TFTBO17014 1 0 O O 125

Figure 8.29. Data file for the Migration Distance example, showing the
covariate data

We can perform two-stage modeling and begin with modeling the
detection probability as was done in the previous example (Section 8.2).
The result of this will be to select the full model, with population- and
interval-specific effects for the detection model. There is no reason to
believe that migration distance will have any effect on detection
probabilities.
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8.3.1 Analysis of Deviance

Once the Full detection model is selected, double-click on “ANODEV" and
select the "Use defaults” option. The Analysis of Deviance dialog will
appear as shown in Figure 8.30. A P-value 0. 0.000 for the Full Covariate
model indicates that migration distance has a very significant effect on
survival. It might be a reasonable assumption that it would affect survival
for the first interval, but not for the second. We can test this by creating a
new model, “distancel” that models only the first interval survival as a
function of distance.

Analysis of Deviance EI@
Results
Role Name # Param LnLike A AIC S Link P Link Product Link

E’Full | _Full 50 -22942.744 0,000 Hazard Logit Hazard

Null _Grand Mean 32 -23048 818 176.148 Hazard Lagit Hazard

Full Covariate _Full Covariate 34 -22971.200 24913 Hazard Logit Hazard

+ |t
ANODEV Table
Source df Deviance Mean deviance F P

Corrected Total 18 212148

_Full Covariate 2 155235 71617 21820 0.000

Residual 16 56913 3.557

Copy to Clipboard | |Reset and Exit

Figure 8.30. Analysis of Deviance for the Migration Distance example

Make sure that the model “_Full Covariate” is the active model, and open
the Group Effects dialog for Survival. Set it to the configuration shown in
Figure 8.31.
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¥ Survival - Group Effects E'@
Interwval 1 Interval 2
11 0
2 1 0
31 0
4 1 0
51 0
6 1 0
71 0
8 1 0
9 1 0
101 0

Figure 8.31. Survival Effects for modeling survival in the first interval as a
function of distance for the Migration Distance example

Create the survival model, naming it “distancel.” After double-clicking
"Estimate,” the new model will show up in the Analysis of Deviance dialog.
Add it to the ANODEV table by selecting it and pressing the down arrow.

The result is shown in Figure 8.32.
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Analysis of Deviance E@
Results
Role Name # Param Lnlike A AIC 5 Link P Link Product Link
Full _Full 50 -22942.744 0.000 Hazard Legit Hazard
Null _Grand Mean 32 -23048.818 176.148 Hazard Logit Hazard
Full Covariate _Full Covariate 34 -22971.200 24.913 Hazard Logit Hazard
¥t
ANODEV Table
S o e R b Dovinceggy|iMean deviance E L
ECUrrected Total 18 212148
_Full Covariate 2 155235 71617 21820 0.000
distancel vs _Grand Mean 1 145950 145950 41.031 0.000
_Full Covariate vs distancel 1 9.285 9.285 2610 0126
Residual 16 56913 3.557

[Copy to Clipboard] [Reset and Exit

Figure 8.32. Final Analysis of Deviance Results for the Migration Distance
example

A P-Value of 0.000 for “distancel vs _Grand Mean"” shows that migration
distance has a very significant effect on survival in the first reach. A P-
value of 0.126 for “_Full Covariate vs distancel” shows that the migration
distance does not have a significant effect on survival in the second reach.

8.3.2 Group Survival Plots

We can use the group survival plot to visualize the effect distance has on
survival. Make sure that the preferred result, “distance / distancel” is the
active result, and double-click on "Group” under “Survival Plots” under
“View Results” in the "Results” section. It brings up the plot shown in
Figure 8.33.
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Group Survival Plot (distance / distancel) EI@

Group Survival Plot

Estimate

100 200 300 400 500 600 700 300
B Survival M Data

Data Selector Dependencies Graph Options
Covariate: @ Interval Specific  Interval: Grid Lines:
() Population Specific Population: |1 |ntaw 1 salactad

Figure 8.33. Survival as a function of migration distance in Interval 1 for the
Migration Distance example

The X-axis is migration distance and the Y-axis is the survival probability.
The “+"s on the graph are the survival estimates for each of the 10
populations, using the CJS model. In Figure 8.33, the data point for
population 10 is pointed out as an example.

The red curve is the modeled survival probability as a function of
covariate. The way that the modeled survival curve fits the CJS estimates
indicates that the model fits the data adequately.

8.4 Relationship of Length to Survival

This example illustrates the process of modeling survival as a function of
an individual covariate.

In 1993, a study was conducted in the Snake River to study the
relationship of body length to survival. A total of 1,405 fish were
captured, their lengths were recorded, they were PIT-tagged and released
above the Lower Granite Dam. The file “reservoir.dat” contains the data
for this study.
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8.4.1 Initial Data Analysis

When data with individual covariate data are loaded into SURPH, an
Individual Covariate Graph is provided for exploring the individual
covariate data, shown in Figure 8.34.

Individual Covariate Plot (reservoir) EI@

Individual Covariate Plot

500 o

400

300 -

Count

200

100

ol

80 100 120 140 180 180 200 220 240

length
Known Alive B Not Known Alive
Data Selector Statistics Graph Cptions K5 Test
Covariate: Mean 129,89 Display: Histogram CDF Known Alive: 1054
Covariate 2: Std. Dev.  12.4671 Grid Lines: Mot Known Alive: 351
Population: Correlation  1,0000 Statistic: 0.0767
Interval: P-Value: 0.0853

Figure 8.34. Individual covariate graph for fish length for the relationship-
of-length-to-survival example

The Kolmogorov-Smirnov (KS) test shows a P-value of 0.09, which is
marginally significant, showing that individuals known to be alive in
interval 1 may be larger than those not known to be alive. This may be
because length affects the detection process and/or the survival process.

Using the two-stage modeling approach will allow us to first model
detection as a function of length independent of its effect on survival.
Once the detection modeling is done, we can then model survival as a
function of length. Modeling the detection probabilities first will prevent
the effects of length on detection from being mistakenly attributed to the
effects of survival.
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8.4.2 Modeling the Detection Probabilities

Because there is only one population in this study, there are only two
parameterizations for the detection main effects: A unique detection
probability for all intervals, or a common detection probability. The
models are created by using the Main Effects dialog to set the
parameterization as has been described in previous examples, and
creating the models using “Create Model” under “Detection-Only
Modeling.” The interval-specific model is named “Full detection,” and the
model with common detection probabilities is named “Common
detection.”

After estimating the parameters, we can bring up the Likelihood Ratio
Test dialog as shown in Figure 8.35.

Likelihood Ratio Test [ro| = 3]
Master Model List
Name # Param LnLike A AIC P Link
# | Full detection 2 -714.8137 0.0000 Logit
Common Detection 1 -718.2316 48357 Logit
Testable Model List
Name # Param LnLike A AIC P Link
-718.2316 4,8357 Logit

Likelihood Ratio Test
Statistic: 56,8357 df: 1 mpesias | 0.0089

Select Model Type

Model Type: |Detection-Only -

Figure 8.35. Likelihood Ratio Test dialog for comparing the detection
models for the relationship-of-length-to-survival example

When comparing the full model with the common model, the P-value is
less than 0.01, indicating that the full model is a much better fit.
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We next explore whether length has a significant effect on detection, by
opening the Individual Effects for detection. Ensuring that the “Full
detection” model is the active model before proceeding, we create two
models: (1) the model parameterized as shown in Figure 8.36, that
assumes that length affects detection in the same way in both intervals,
and (2) the model parameterized as shown in Figure 8.37, that assumes
that length affects detection differently in each interval.

Call the first model “Common length det.” and the second "Unique length
det.”

I

Detection - Individual Effects | o || & |[xE3a]
length

Interval 1 Interval 2

Figure 8.36. Parameterization assuming that length affects detection the
same way in both intervals for the relationship-of-length-to-survival
example

w )

Detection - Individual Effects = R
length

Interval 1 Interval 2

11 2

Figure 8.37. Parameterization assuming that length affects detection in a
unique way in each interval for the relationship-of-length-to-survival
example

We then estimate the parameters and return to the Likelihood Ratio Test.
Testing either model against the “Full Detection” model fails to show a
significant P-value. We thus conclude that length has no significant effect
on detection, and conclude that the “Full Detection” model is the best
model for the detection probabilities. We thus lock that model and
proceed to the modeling of the survival probabilities.
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The Navigation Panel should now appear as shown in Figure 8.38.

dl CHELLS

4 Detection-Only Modeling

4 Available Detection Models
Full detection
Common detection
Commeon length det.
Unigue length det.

4 Survival Modeling
Create Model
4 Available Survival Models
Mo available model definit...

4 Results
4 | Available Detection-Only Results
reservoir / Full detection

reservoir / Commen detection
reservoir / Commen length det.,
reservoir / Unique length det.

4 Available Survival Results

Figure 8.38. Navigation panel after locking the “Full Detection” model for
the relationship-of-length-to-survival example

8.4.3 Modeling the Survival Probabilities

As with the detection probabilities, having one population allows for only
two possibilities for modeling the main effects. First, set the survival main
affects to Interval Specific, and create the survival model named “Full.”
Then set the main effects to Common, and create the survival model
named “Common.” We can estimate the parameters and then use the
Likelihood Ratio Test to compare the models as shown in Figure 8.39.
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Likelihood Ratio Test o ==
Master Model List
Name # Param LnLike A AIC S Link P Link Product Link
& | Full 5 -2494 871 1.887 Hazard Logit Hazard
Common 4 -2494 928 0.000 Hazard Logit Hazard
Testable Model List
[ Name ] # Param LnLike A AIC 5 Link P Link Product Link
F 3 4 -2404.928 0.000 Hazard Logit Hazard

Likelihood Ratio Test

Statisticc 0.1131 df: 1 P-value: 0,7386

Select Model Type

Figure 8.39. Likelihood Ratio Test for comparing the survival main effects
parameterization for the relationship-of-length-to-survival example

The P-value indicates that the Full model is no better than the Common
model. We can thus use the Common model as the base for modeling
the individual covariate effects.

Ensuring that the “"Common” model is active, we can model the survival
individual covariate effects as we did with the detection probabilities. We
create a model called “Common length” that assumes that length affects
survival the same way in each interval, and another model called "Unique
length” that assumes a unique length parameter for each interval. We
estimate the parameters and return to the Likelihood Ratio Test Dialog.

The Likelihood Ratio Test dialog with the new results is shown in Figure
8.40.
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[£9 Likelihood Ratio Test EI@
Master Model List
Name # Param LnLike A AIC S Link P Link Product Link
Full 5 -2494 871 3.479 Hazard Logit Hazard
Common -2494 928 1.592 Hazard Logit Hazard
|_| Commen length 5 -2493.132 0.000 Hazard Logit Hazard
Unigque length 6 -2493.109 1.855 Hazard Logit Hazard

Testable Model List

# Param Lnlike

5 Link

Link | Product Link |

Likelihood Ratio Test

Statistic: 3.5917 df: 1

Select Model Type

P-value: 0.0581

Figure 8.40. Likelihood Ratio Test Dialog for results that model survival as a
function of length for the relationship-of-length-to-survival example

Comparing the “Common Length” result with the “Common” result yields
a P-value of <0.06, indicating a significant result at the 0.10 level. In
comparing the “Unique Length” result to either the “Common” result or
the “Common Length” result yields an insignificant P-value, indicating that
the model that uses a common effect of length on both intervals is the
best model. Making sure that the “reservoir / Common length” result is
the active result, we can look at the Individual Covariate Survival Plot for a
visual representation of survival as a function of length.
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8.4.4. Individual Covariate Plot

Double-clicking on “Individual” under “Survival Plots” under “View
Results” brings up the individual covariate plot as shown in Figure 8.41.

Individual Survival Plot (reservoir / Common length) EI@

Individual Survival Plot

Estimate

a0 100 120 140 160 180 200 220
length

M Survival B Non-Parametric Survival

Data Selector Graph Options
Paopulation: Covariate: Display: Mon-Parametric
Interval: [] Historgram

Grid Lines:

Figure 8.41. Individual covariate plot showing survival as a function of
length in Interval 1 for the relationship-of-length-to-survival example

The smooth line represents survival modeled as a function of length for
Interval 1, as defined by the currently selected model, and the more
jagged line is a nonparametric estimate of survival as a function of length.

The parametric estimate appears to conform well with the nonparametric
estimate for lengths less than about 150 mm, but does not conform as
well for larger individuals.

If we select "Display histogram,” a histogram of the individuals at risk in
interval 1 is superimposed on the plot as shown in Figure 8.42.
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Individual Survival Plot (reservoir / Common length) EI@

Individual Survival Plot

30 100 120 140 160 180 200 220 240
length

M Survival B Non-Parametric Survival

Data Selector Graph Options
Paopulation: Covariate: Display: Non—Parametric
Interval: Historgram
Erili= h« act to display histogram

Figure 8.42. Individual covariate plot of survival as a function of length with
a histogram of the lengths for the relationship-of-length-to-survival
example

Figure 8.42 shows that where most of the individuals lengths are, the
parametric function conforms well to the nonparametric function.
However, where the parametric functions conforms less well, there are
very few individuals.
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Figure 8.43 shows the same plot for the survival in Interval 2. In this case,
the fit of the parametric function to the nonparametric is not as good.
More modeling is therefore indicated.

Individual Survival Plot (reservoir / Common length) EI@

Individual Survival Plot

Estimate

— —T— . . .
100 120 140 160 130 200 220 240
length

W Survival B Non-Parametric Survival

Data Selector Graph Options
Population: Covariate: Display: Non—Parametric
Interval: Historgram

Grid Lines:

Interval 2 selected

Figure 8.43. Survival as a function of length for Interval 2 for the
relationship-of-length-to-survival example
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Appendix A:
SURPH Input Data File

This Appendix describes the input data file for SURPH version 3.5. This is
a different format than for previous versions of SURPH. SURPH 3.5 will
still read input data files created for previous versions.

Figure A.1 shows the top portion of a sample SURPH input data file. The
key parts are as follows.

e The "Surph3” keyword, which must be by itself on the first
non-comment line of the data file, followed by a one-line
description (required).

e The number of populations indicated by the keyword “npop”
(required).

e The number of intervals indicated by the keyword “nint”
(required).

e A group covariate declaration followed by its name (“middle”
in this case) and then followed by the values for the group
covariate. The group covariate values must be numbers, and
there can be either:

* One value per population; in which case, the same
value is used for all intervals of a population, or

* One value per population per interval —all values for
the first population are listed first from the first interval
to the last, followed by the values for the second
population, and so on.
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e A second group covariate declaration for the group covariate
named “late.”

e Anindividual covariate declaration for the individual covariate
“length.” The values for the individual covariates follow the
capture histories. In the example in Figure A.1, the first
individual of population “earlyl” has a length of 118.

e The “"population” keyword followed by the name of the
population. The population declaration is followed by all
capture histories for the population. A new population is
declared with another line with the “population” keyword
followed by a name. The capture histories can begin with an
optional tag ID as shown in Figure 1; if the first field is nota 0
oral,itis assumed to be a tag ID. If there are individual
covariates, the covariate values for the current individual follow
the capture history in the order that they were declared.

Surph3
Iworshak Hatchery 4/8/93, 4/22/393, and 5/6/93 Releases
npop 9
nint 3

gocowv middle
000111000

gocowv late
Oo0o0OD0DO0ODO0DI1I11

icov length

population earlyl

TEFTBO11B1S 1 0 0 O 118
TETBO01341a 1 O 0 O 138
TETBO13EeS 1 0 0 O 115
TEFTBO13F45 1 0 0 O 119
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Figure A.1: Sample SURPH 3.5 input data file with two group covariates
and one individual covariate
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Figure A.2 shows the top portion of a SURPH input file with multiple
individual covariates. The order of the individual covariate values for

each individual must m
Figure A.2, the first indi
length of 100, weight o

Surph3

Yakima:

npop 3

%]

nint

icov 1

atch the order in which they are declared. In
vidual of population “one” is assumed to have
f 10.8, and condix of 0.0108.

Lake EReleases

ength

icov weight

icov c

popula
111

s e
s e
SR =R

ondix

tion one

100 10.8 0.0108

116 19.4 0.0124287588667022

97 10.1 0.01106639508345267

115 18.8 0.01236130516972138
098 11.4 0.01211230014704757

Figure A.2: Sample SURPH 3.5 input data file with three individual

covariates
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Figure A.3 shows an example with a count after each capture history
instead of specifying one individual's capture history per line. For
population “treatment,” there were 29,925 individual with capture history
“100000,” 590 individuals with capture history “1 00 00 1,” and so on.
Clearly this method cannot be used when there are individual covariates.

Surph3
Example Data Set from Burnham "Blue Book"™

npop 2

nint 5

population treatment
100000 : 25325
100001 : 590
100010 : 508
100011 : 18
100100 : 1500
100101 : 48

Figure A.3: Sample SURPH 3.5 input data file with counts per capture
history specified
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Figure A.4 shows a portion of an input data file showing how multiple
populations are specified. All capture histories above the “population
control” line belong to the previous population. All capture histories after
it until the next “population” keyword or end-of-file belong to population
“control.”

111200 : ¥
102000 : 14
112000 : o]
120000 : 29
population control
100000 : 24605
1000001 : 641
100010 : 522
100011: 24
100 AR . Rl

Figure A.4: Portion of a SURPH 3.5 input data file showing how multiple
populations are specified

Capture Histories

A capture history is a string of "0”, “1", and “2"s representing the
detection history for one individual, as follows:

e "1" represents a detection and rerelease. The occasion of initial
release is also represented by a "1."

e "2" represents a detection and removal (censoring).

e "0" represents a nondetection.
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There must be one capture history field for each detection site including
the initial release site. For example in a study with three intervals:

e “1101" would represent an individual released at the initial
release, detected and re-released at event 1, and next detected at
event 3.

e "“0120" represents an individual released for the first time at the
first resampling event, then detected and removed at the second
resampling event.
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Appendix B:
SURPH Statistical
Theory

B.1 Release-Recapture Theory

B.1.1 Definition

Figure B.1 illustrates a release-recapture study. There is an initial release
event where animals from the population of interest are captured, given
uniquely identifying tags, and released. This is followed by subsequent
sampling events where animals are captured, the tag IDs of previously
tagged individuals are recorded, and the individuals are re-released.
Optionally, previously untagged individuals may be tagged and released
at each sampling event.

Event 1 Event 2

Initial |
Release |

Interval 1 Interval 2

Figure B.1: Schematic of release-recapture study

There are two basic types of release-recapture studies: a time-oriented
study and a distance-oriented study.
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In a time-oriented study, the sampling events all occur at the same
general location at regular time intervals and the interval between events
are periods of time.

A distance-oriented study refers to studies of migrating fish on a river
system such as salmon on the Columbia Basin river system. There is an
initial release event, and the subsequent sampling events are locations
downstream along the river of interest. In this case, the intervals between
events are distances along the river.

The sampling events after the initial event can be active events, where the
animals are physically recaptured, examined, and re-released, or they can
be passive events where the animals are simply observed rather than
physically recaptured.

B.1.2 An Intuitive Derivation of the Release-Recapture
Parameters

In a release-recapture study, the parameter of interest is survival over time
or distance. Figure B.2 shows a hypothetical study with one sampling
event after the initial release event with 100% detection probability at
Event 1. 10 individuals are released, and 3 of these are detected at Event
1. We can thus estimate survival (S) from Event 0 to Event 1 as
§-M_3 _o3 (B.1)
R 10

m=3

A 4

P=1

Figure B.2: A hypothetical study with perfect detection probability at
Event 1

In reality, we do not have 100% detection probability at the sampling
events. Figure B.3 illustrates a hypothetical study with two sampling
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events after the initial event. The detection probabilities are represented
as P; and P,. In this case, we can start with the simple survival estimate in

Equation (B.1) and adjust it for the estimate of detection probability P,.

~ m 1
S = —1 - BZ
' (R)(Plj ®.2

In order to estimate P;, we can look at the detections at event 2. An
estimate of P; can be constructed as a ratio of those detected at both
events 1 and 2 to those detected only at event 2.

>

-

My 2 g4 (8.3)
m, 5

and the estimate of survival from initial release to event 1

-~ 03
S, =—2-0.75. B.4
104 (B4

m, =3 m, =5,m, =2

=
Il

(=]
Y

VvV

P P

Figure B.3: A hypothetical study with two sampling events after the initial
event. m; = detections at event 1, m2 = detections at event 2, and my, =
detections at both events 1 and 2

This illustrates that in order to estimate survival for a given period, we
need one detection event beyond the final period of interest; for the final
period of a release-recapture study, mortality cannot be distinguished
from nondetection, and we can only estimate the product of detection
and survival (S,P,).
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B.1.3 Multinomial Likelihood Model

A multinomial likelihood has the form

Lo ll_[49i“i
i-1

where
| = number of cells,

0. = the probability of cell i,

n, = the number of observations from cell i.

The cells must be mutually exclusive and exhaustive, i.e., each observation
must fall into one and only one cell, and the cell probabilities must sum to
1.0. In this section, we construct the cell probabilities for a release-
recapture study.

Figure B.4 shows a release-recapture study with two sampling events after
the initial release event, along with the estimable parameters. Table B.1
gives some corresponding hypothetical counts. 100 individuals are
released at the initial event, 30 of which are next detected at event 1. 5
are removed (say, because of handling mortality), and 25 are re-released.
Of the 100 in the initial release, 50 are next recaptured at event 2, and the
remaining 20 are never recaptured. Of the 25 re-released at event 1, 20
are captured at event 2 and the remaining 5 are never recaptured.

Event 1 Event 2

A=S,P,

Py

Figure B.4: A Release-Recapture Study with two Detection Sites
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Table B.1: Sample data for release-recapture study with two periods

Total Event Next Recaptured
Event Released 1 2 Never
Initial 100 30:5 50 20
1 25 20 5

The cell probabilities for a multinomial model, along with the
corresponding counts, for the initial release site is shown in Table B.2. In a
multinomial model, the cells, represented by rows in Table B.2, must be
mutually exclusive and exhaustive. Hence, the cell probabilities must sum
to 1.0, and the cell counts sum to the total release size for initial release.
Note that for the first row, the probability for individuals never recaptured
after initial release takes into account the possibility of not surviving the
first period (1-S,) and the possibility of surviving but not being detected

at event 1, and not surviving and being recaptured at the final event

(S, (1-R)(-2)).

Table B.2: Hypothetical Multinomial cell probabilities and counts for the
initial release event in a two-period release-recapture study

Next Recaptured Probability Counts
Never 1-S,+S,(1-R)(1-2) Ng = 20
Event 1 S,P, Ny, =30
Event 2 S,(1-R)4 Ny, =50

The likelihood for individuals released at the initial event is
L =[1-S,+S,(1-R)A-D ]| [SR]"[S.(1-R) 2 ]".

In the same way, a likelihood can be constructed for those released at
event 1. Table B.3 shows the cell probabilities and counts.

Table B.3: Hypothetical multinomial cell probabilities and counts for event
1in a two-period release-recapture study

Next Recaptured Probability Counts
Never 1-2 n, =5
Event 2 A n, =20
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The likelihood for individuals release at event 1 is
L =A"(1-A)".
The full likelihood for the three-period release-recapture study is
L=L,xL,.
Thus, for a release-recapture study with K periods, the likelihood is

L=L,xL x...xL,. (B.5)

B.1.4 Multinomial Likelihood for a Multiple-Population
Study

For a release-recapture study with | populations and K sampling events
after the initial release event, the parameters to be estimated are:

S,, = the probability of survival to sampling event k for

population i, conditional on survival to the event
k-1(i=1...,1;k=1--,K-1);

P, = the probability of detection at event k for population i,

conditional on being alive at event
k(i=1....I)k=1--- K-1);

A = the probability of survival to and being detected at event K

for population i, conditional on being alive at event
K-1(i=1...,1).

For clarity, we define the following:

Zi = the probability of an individual of population i not being

seen after event k, conditional on being alive at event k .
Xika = 1= 4.

Zi = 1S40+ Siea (1P ) X (i=10, 1k =0, K - 2).
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The data can be summarized as follows.

m,. = the number of previously tagged individuals of population i
recaptured at event k (i=1,...,1;k=1,...,K-1).

R, = the number of tagged individuals of population i
"released"at event k (i=1,...,1;k=1,...,k —1). This includes

both those that are initially tagged and released and those
previously released that are captured and re-released.

r, = the number of R, that are detected at least at one later
event.

z,, = the number of individuals of population i that were

released prior to event k, and were detected at least once
after event k , but were not detected at event
k(i=1...,1;k=1...,K-1).

The likelihood of Equation (B.5) can now be rewritten as
I z K-1
L(S,P,2) H{[Hsm«“m R (1-Ry) iﬂxkj} (B.6)
k=0

B.1.5 Model Assumptions

For the multinomial likelihood to be valid, the following assumptions must
be met.

¢ Individuals marked for the study are a representative sample
from the population of interest.

e Survival and capture probabilities are not affected by tagging
or resampling. That is, tagged animals have the same
probabilities as untagged animals.

e All sampling events are “instantaneous.” That is, sampling
takes a negligible amount of time or distance relative to the
length of the intervals between sampling events.

e The fate of each tagged individual is independent of the fate
of all others.
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e All tagged individuals alive at the beginning of a sampling
interval have the same probability of surviving until the end of
that interval.

e All tagged individuals alive at the time or location of a
sampling event have the same probability of being detected at
that event.

e Each individual detected at a particular sampling event has the
same probability of being removed at that event, and the
probability of removal (censoring) is independent of the
survival process.

B.1.6 Cormack-jolly-Seber Parameter Estimates

Cormack (1964), Jolly (1965), and Seber (1965) developed closed-form
estimates of the parameters of the likelihood in Equation (B.6). The
following derivations of the Cormack-Jolly-Seber (CJS) estimates are
based on Burnham et al. (1987). For clarity of notation, the population
subscript (i) is omitted.

The following are defined for convenience.
A = defined as r, /R, for k=0,...,K -1, defined as 1.0 for k =K.
T, = the number known alive at occasion k=1,...,K-1.
T, =m +2z,

B, = defined as m, /T, for k=0,...,K -1, defined as 1.0 for k=K.

The CJS estimates can now be defined as follows:

1-B,

SAk:AH(Bﬁ ),k:l,...,K—l (B.7)
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po— B yo1 K-1 8.8)
1-B,
Bk
A
~ I
1= tka (B.9)
RK—l

The non-zero variance and covariances are as follows.

(& 2 1 1 21 1
Var(S, )=S7|| —- +(1-p [———j+
( ) ‘ H Mk RK—J ( k) . R

=AY )
+p (1-py) AT },k—l,...,K 1 (B.10)

If m  or z, are 0, then \7a\r(lsk>:0. Otherwise,

Ay aoav2(1 01 11
var(B,)=(P.(1-R)) [E_R_k+m_k+zj, (B.11)
k=1..,K-1
\@(i)ziz[i— ! j (B.12)
rKfl K-1
s 2 . . 11
Cov(Sk,Skﬂ)=—Sk,Sk+l(l—PK1)[r——R j (B.13)
K-1 K-1
a2 A s 1 1
COV(SKJ’&) = _SK—lj’(l_ PKl)(r__ R J (B.13)
K-1 K-1
o~ (n . s . 1 1
Cov(S,, B ,) =SB, (1- P“)(r__ - ] (B.14)
K-1 K-1
k=2,...,K-1

~

If z, =0, then c/éT/(SAk, k):0. Otherwise,
—~ s - PPN 11 o) 1
Cov(S,,P.)==S,P(1-P, ) x..x|| === |+|1-=|| =],
($.R)=-SR(1-R) x Hr RN RJ(ZH 15
k=1...,.K-1
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Cov(4.B)=1P  (1-B.) Ki— - H (B.16)

All other covariances are zero.

B.2 Modeling Survival Main Effects

In this section, the discussion focuses on modeling the survival
probabilities (Sy) of likelihood Equation (B.6). Detection probabilities are
modeled in the same way.

B.2.1 Modeling Main Effects

In SURPH 3, the survival probabilities (S, ) are modeled as a function of
population effects and interval effects as follows:

Si = f(So. 7y ) (B.17)
where

f( ) = the link function;

S, = the baseline survival, defined as the survival parameter for
population 1, interval 1;

7, = the main effect for population i, interval k.

The following sections illustrate how these parameters are used to create
survival estimates for the fully parameterized model, the common model,
the population-effects model, the interval-effects model, and an example
of a custom model that assumes interactions between population effects
and interval effects.
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B.2.1.1 Fully Parameterized Model

The fully parameterized model is equivalent to the CJS model, with unique
estimates of survival for each population and interval. It is parameterized
as shown in Table B4.

Table B.4:
Interval
Population 1 2 . .. K-1
1 f(SO) f(So,ﬂu) f(SO,ﬂ'lnyl)
2 f(SO,ﬂ21) f(So,7Z'22) f(SO,ﬂZ,Kfl)
| f(So.711) f(Sy.75) f(so'ﬂ'l,K—l)

The parameters to be estimated are
S0

T k=2,...,K-1
o 7 i=2...,01,k=1...K-1

for a total of 1(K —1) survival-related parameters, the same as the CJS
model.

B.2.1.2 Common Model

The common model has a common parameter across all populations and
intervals, as shown in Table B.5.

Table B.5:
Interval
Population 1 K-1
1 f(s,) () ()
2 () f(S,) ()
! (s) 1) ((s,)

There is one parameter to be estimated with the common model: S,.
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B.2.1.3 Population-Effects Model

If we assume that survival differs across populations but not from one
interval to the next, the survival probabilities can be parameterized as
shown in Table B.6.

Table B.6:
Interval
Population 1 2 . .. K-1
1 () () ()
2 f(Sy.7,) f(Sy.7,) f(Sy.7,)
I f(SO,ﬂ,) f(so,ﬁ|) f(SO,ﬁ,)

The parameters to be estimated are

S

m,i=2,...,1

for a total of | survival-related parameters.

B.2.1.4 Interval-Effects Model

The interval-effects model assumes unique survival probabilities from one
interval to the next, but the survival probabilities do not vary across
populations. The interval-effects model is parameterized as shown in
Table B.7.

Table B.7:
Interval
Population 1 2 e K-1
1 f(SO) f(SO,ﬂZ) f(SO,ﬂ'K_l)
2 f(So) f(Se:7,) f(So. k1)
I f(SO) f(so,ﬁz) f(SO’”K—l)
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The parameters to be estimated are:

S0

T, k=1...,K-1

for a total of K —1 survival-related parameters.

B.2.1.5 Custom Model with Interaction Between Population Effects
and Interval Effects

To demonstrate the flexibility of main-effects modeling in SURPH 3, we
look at a hypothetical study with 3 intervals and 10 populations. We
assume that the first 3 populations share common survival probabilities,
as do populations 4 through 6, and populations 7 through 10.
Furthermore, we assume that survival differs across intervals for
populations 1 through 3, and populations 7 through 10; for populations
4-6, a common survival probability is used across intervals.

Table B.8:
Interval
Population 1 2
1 f(So) f(So.7my)
2 f(S) f(So.7my)
3 f(S) f (S, )
4 f(So.7,) f(So.7,)
5 f(So.7,) f(So.7,)
6 f(So.7,) f(Sy.7,)
7 f(So,ﬂsl) f(SO,zr32)
8 f(So,ﬂsl) f(SO,zr32)
9 f(so,ﬂ'31) f(SO,zr32)
10 f(so'”sl) f(SO'HBZ)

The parameters to be estimated are:
SO

.
o 1Ty T3 T3

for a total of K —1 survival-related parameters.
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B.2.2 Modeling Group-Covariate Effects

In addition to modeling survival as a function of main effects, survival can
be modeled as a function of group-covariate data. Group covariates are
factors that apply to an entire population.

SURPH models survival as a function of a group covariate as

Sy =f (So'”ik + ikXik)
where

B, = the group-covariate effect for population i, interval k;
Zi = the value of the group covariate for population i, interval k.

It is possible to have survival modeled as a function of multiple group
covariates; hence,

M
Sy =f (SO’ﬂ-ik +Zﬂikmxikmj (B.18)
m=1
where

M = the number of group covariates;

B.. = the group-covariate effect for population i, interval k, for
the mth covariate;

X,n = the value of the mth group covariate for population i,
interval k.

Note that if we start with the fully parameterized main-effects model, the
model will be overparameterized if covariate effects are then added; there
will be too many parameters to estimate from the data.

There are two standard ways of modeling group-covariate data: an
interval-specific, group-covariate model, and a population-specific model.

Note that SURPH modeling capability is flexible enough to allow
variations to these two basic models, but it is important to remember that
for the model to be valid, the number of survival parameters in the model
must not exceed the number of survival parameters in the fully
parameterized model: 1(K —1) where | is the number of populations
and K is the number of intervals.
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B.2.2.1 Interval-Specific Group Covariate Model

With an interval-specific, group-covariate model, the survival main effects
are parameterized for the interval-effects model (Table B.7), assuming

common survival main effects across populations, but unique effects from
one interval to the next. The group-covariate effects are also assumed to
be unique from one interval to the next and common across populations.

Table B.9 shows the interval-specific parameterization for the interval-
specific, group-covariate model for a dataset with one covariate. This is
the parameterization for the Full Covariate Model in Analysis of Deviance
(ANODEV) described in Appendix B.5.

Table B.9:
Interval
Population 1 2 K-1
1 F(SoBxs)  f(Seum+BoXy)  T(So s+ BeaXina)
2 f (So,ﬁ1X21) f (Sovﬂ'z +:B2X22) f (SO’”K—l +ﬁK—1X2,K—1)
I f(SO’ﬁlXIl) f(so'”2+ﬁlez) f(SO’ﬂ-K—1+ﬁK—lXI,K—l)
where

7, = the main effect parameter for interval k,
B. = the group covariate effect parameter for interval k,

x, = the value of the group covariate for population i, interval k.
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B.2.2.2 Population-Specific Group Covariate

An alternative to the interval-specific, group-covariate model is the
population-specific, group-covariate model. In this case, common main
effects are assumed across intervals, but unique main effects across
populations. Similarly, the group covariate is assumed to affect each
population in a unique way, but each interval in the same way. The
parameterization is shown in Table B.10.

Table B.10:
Interval
Population 1 2 K-1
1 f (SO’ﬁlxll) f (SO'ﬂlxu) f (SO’ﬂlxl,K—l)
2 f(SO’ﬂ2+ﬂ1X2l) f(So’”2+ﬂ2X22) f(SO’ﬁZXZ,K—l)
/ f(so’”'l +ﬂ|X|1) f(SO’ﬂl+ﬁIXI2) f(SO'ﬁIXI,K—l)
where

z; = the main effect parameter for population i,
B, = the group covariate effect parameter for population i,

x, = the value of the group covariate for population i, interval k.

B.2.3 Modeling Individual-Covariate Effects

An individual covariate is measured at an individual level, such as body
size. With individual covariate modeling, survival must be estimated for
each individual within a population.

Sy =T (SO’”ik 7 yijk) (B.19)
where

Si« = the survival probability for the jth individual of population i
in interval k;

7, = the individual covariate effect for population i, interval k;
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Y = the value of the individual covariate for the jth individual of

population i in interval k.

As with group covariates, survival can be modeled as a function of
multiple individual covariates. Also, survival can be modeled as a function
of both group covariates and individual covariates. Thus, the most
general formulation for the survival probability is

M N
Sy =T (SO’”ik +Zﬁikxik +27ikn yijkn] (B.20)
m=1 1

where
N = number of individual covariates,

Vi = the individual covariate effect for covariate n, population i,
interval k;

Vi = the value of individual covariate n for individual j ,

population i, interval k.

To estimate the survival parameters for a model with individual covariate
effects, an individual-based likelihood must be used rather than the
likelihood in Equation (B.6).

The likelihood for individual j of population i can be written as
f D 1-D 1-C D
~ =Y _ ij — Hijk ] ij
Lij (Sij’ Pij’ﬂ‘ij ) = kl_[ Sijk Piijk (l_ Pijk) J Xijtlij]ﬂ"lj "
~loij
where

S; = the survival probability for individual j of population i in

interval k;

P = the detection probability for individual j of population i in

interval k ;

4; = the final survival and detection probability for individual j

of population i;
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Zi = the probability of individual j of population i not being

detection again after interval k;

ik =1
Xij k= =1_2’|j
Zijk =1- Sij,k+l + Sij,k+l (1_ Pij,k+1)7(ij,k+1
for k=0,....k-2.

t,; = theinitial release event for individual j of population i ;

t; = the event where individual j of population i was last
detected;

D, = 1lifindividual j of population i was detected at event k,

0 otherwise;

C, =1 if individual j of population i was removed (censored)

at event t;, 0 otherwise.

We compute the likelihood model for an individual-covariate based
model:

Ji

H Lij ( Aij’ |3ij , ﬂ’lj ) (B.21)

|
i=1 j=1

L(S,P,1)=

where J, = the number of individuals in population | .

Note that since Equation (B.21) is an individual-based likelihood, there is
not the problem of overparameterizing the model, as in the case with the
group-covariate model.

After the parameters are estimated using the individual-based likelihood
(Equation [B.21]), the survival probability for population i, interval k, is
then calculated as

Page 150

SURPH 3.5 User's Manual



Appendix B

Nik
Z Sijk
=i

Sik =

(B.22)
Nik
where N, = the number of individuals of population i at risk in interval

k. An individual is considered to be at risk in a particular interval if it was
released prior to k at the beginning of the interval and was detected at
the beginning of the interval or later and was not removed.

B.2.4 Modeling the Product Probabilities

The discussion on modeling so far has focused on modeling the survival
probabilities as a function of main effects, group covariates, and individual
covariates.

The final product probabilities—the product of survival and detection—is
the final interval and can also be modeled as a function of main effects,
group covariates, and individual covariates.

For a model that includes group covariates but no individual covariates,
the product parameter is modeled as

j= f(ﬂ@,miﬂmxm)

where
M = the number of group covariates,
B, = the group covariate effect for population i for the mth

covariate,
X,, = the value of the mth covariate for population i, interval K

(the final interval).

For a model that include individual covariates,

M N
A = f (ﬂmﬂ'i +Zﬂin Xikm +Z7/iny“<nj'
m=1 n=1
where

N = the number of individual covariates;

7., = the individual covariate effect for covariate n, population i;
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Yik. = the value of the individual covariate n for individual j of

population i, interval K.

B.2.5 Link Functions

As shown in the previous sections, SURPH models the covariates as a
linear predictor of survival (or detection).

S=1f(S,,6%) (8.23)
where
S is the survival parameter,

S, is the baseline survival,

@'% is the linear function of the main effects and the covariate
data.

For example, in Equation (B.18), the survival parameter is S, and the

linear function @'X is
M
Ty +Zﬂikmxikm .
m=1

The function that links the baseline survival and the linear function to the
survival probability is the link function. SURPH 3 supports three link
functions: (1) the logit link, (2) the proportional hazard link, and (3) the
identity link.

B.2.4.1 Logit Link Function

The logit link is defined as

(B.24)
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Note that if the linear function S, +8'% ranges in the interval (-o,), the

logit link binds the resulting survival probability in the interval (0, 1). The
logit link is the default link for the detection probabilities.
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B.2.4.2 Proportional Hazards Link Function

SURPH takes its name from the proportional hazards model (SURvival
with Proportional Hazards). The hazard function, h(t), is the probability
of a mortality at time t, given survival to time t. With a proportional
hazards model, the covariates are assumed to have a multiplicative effect
on the hazard function. If the covariates do not change through time, the
ratio of the hazard functions will be constant through time.

For a survival probability, the proportional hazards link function is defined
as

S = §ow %) (B.25)
where S, is the logit link of S, that is,

< on(s)
0= T N
1+exp (S,)

Applying the logit link to S, ensures that S is in the interval (0, 1) and,
thus, the resulting probability (S) is in the interval (0, 1) as well.

B.2.4.2 Identify Function Link

The identity link function is simply defined as
S=S,+0'X. (B.26)
While the easiest link function to understand and the most intuitive, it

does not constrain the resulting parameter in the interval (0, 1), and the
use of it often causes the parameters to become inestimable.
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B.3 Detection Probability Estimation with Manly-Parr
Estimates

Manly and Parr (1968) suggest a way of estimating the detection
probabilities of a release-recapture structure independent of the survival
process. The summary statistics used in the Manly-Parr estimates are:

g, = the number of animals marked before sampling event k in

population i that were detected both on event k and at
least one later event.

z,, = the number of animals marked before sampling event k in

population i that were not detected at event k but were
detected on at least one later event.

o, = the proportions of animals detected at event k in
population i that were removed.

B.3.1 Closed-Form Estimates

A closed-form estimate of the detection probability for population i,
event k , can then be calculated as

B =— (8.27)
Oi + Z;

When there are known removals, Equation (B.27) is biased,
underestimating the true detection probability. This is because only
detected animals can be removed; thus, known removals decrease the
number of animals that contribute to g, but not z, . To correct the

bias, z, must be adjusted downward:

Zi = (1_ Pik )Zik
and
5 Oix
P, = , B.28
« O +Zi ( :

The estimate of capture probability in Equation (B.28) is unbiased.
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B.3.2 Modeling Detection Probabilities with Manly-Parr
Estimates

The likelihood for the Manly-Parr estimate can be written as

~

-1

LOCZI: o (1-B, )", (B.29)

i=1 1

=~
Il

where
I = number of populations,
K = number of intervals.

P, can be modeled as described in Appendix B.2. If P, is modeled as a
function of individual covariates, then the likelihood for individual j of
population i can be written as

Ly oc T P (1P )2, (B.30)

where

—
1

release event for individual j of population i,

=
I

last detection event (or last detection event minus 1 if last

detection event = K ) for individual j of population i,

D, = 1lifindividual j of population i is detected at event k; 0,
otherwise.

The overall likelihood is then

Ji
Locll_[HLii'

i=1 j=1

where J; is the number of individuals in population i.

The overall estimate of detection probability is then estimated using
Equation (B.22).
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B.4 Diagnostic Plot Calculations

B.4.1 Individual Covariate Plots

In Section 5.2, we show how SURPH allows the user to plot the survival (or
detection) probability as a function of a selected individual covariate. The
parametric function (i.e., based on the chosen model parameterization) is
plotted with the nonparametric function (not based on any model
assumptions). In this section, we describe how the functions are
calculated.

B.4.1.1 Nonparametric Estimate of Survival

The nonparametric estimate of survival is based on a moving average of
the covariate values. For the desired covariate, the covariate values of the
individuals at risk are sorted from the smallest value to the largest. A
“data window” encompasses all covariate values to be used for a given
point on the nonparametric survival curve, and starts with the minimum
size of eight individuals, growing to the right (larger values) until it
reaches its maximum size of one-fifth of the total covariate data for the
population and interval. It then shrinks to the minimum size of eight
again as it reaches the right boundary (larger covariate values). The x-
value used to calculate the nonparametric estimate of survival is, thus, the
average of all covariate values within the current data window.

The nonparametric estimate of survival is based on the number of
individuals that have the given covariate value within the data window
defined above, and is defined as

Suo (¥ )_( number of individuals at risk ji
A7) number of individuals at risk and detected at next event,) f, '

where

y, = the average of individual covariate P in the moving “data

window”;

Sk, = the estimate of survival for population i, interval k , based

on covariate p;
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And

p, = the CJS estimate of detection probability for population i,
interval k.

B.4.1.2 Nonparametric Estimate of Detection

The nonparametric estimate of detection uses the same moving “data
window” as the nonparametric estimate of survival does in the previous
section. The detection probability is estimated as

n

pikp(yp)=n—z

where
n, = number at risk and detected at next event,

n, = number at risk and detection at next event and at least one
later event.

B.4.1.3 Parametric Function of an Individual Covariate

This section discusses survival but is equally applicable to detection as a
function of an individual covariate.

Survival as a function of an individual covariate value is denoted as

Sikp (yp)
where y, is a given value of individual covariate p.

Survival as a function of a given individual covariate value is calculated as
follows:

M p-1
Sikp (yp) = f [SO’ﬂ-ik +mz_1/8ikmxikm +nz_17ikn7ikn

N
+ Z Yikn Yikn +}/ikpyp]!

n=p+1
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where y,, = the average individual covariate value for individual

covariate n for all individuals at risk in population i in interval k.

Detection as a function of a given individual covariate is calculated in an
analogous manner.

B.4.2 Group Covariate Plots

In Section 5.2.2, we show how SURPH allows the user to plot the survival
probability as a function of a selected group covariate. The group
covariate may be either interval-specific or population-specific. Again, all
discussion is equally applicable to detection probabilities.

B.4.2.1 Interval-Specific Group Covariate Function

Let S,, (xp) be the survival at intervalk for group covariate p asa

function of X,

I N

Zzyiknyikn M ,m#p

Skp(Xp):f SO’ﬁk-l_i:l%—l_ z ﬂkakm—i_ﬂkkap

m=1

where
f = link function,
I = number of populations,

N = number of individual covariates,

M

number of group covariates,

V.. = average value of individual covariate n for all individuals of
population i at risk in interval k,

X
=
|
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B.4.2.2 Population-Specific Group Covariate Function

Let S, (xp) be the survival for population i for group covariate p as a

function of X,

K-1

N
Zzylknylkn M, m=p
S + Z ﬁlm im +ﬁipxp

w
=]
—~
x
i=]
~
I
—
w
Ell

where

f = link function,

K-1
Z”ik

7?i k=1 ,
K
K-1
inkm

v _ k=1

Xim - K

B.5 Analysis of Deviance
Analysis of Deviance requires at a minimum three baseline models:

1. The Full Model that is fully parameterized with N. parameters
and log-likelihood of I.. Since it is fully parameterized, it fits the

data the best but uses all degrees of freedom and, thus, is
uninformative. With the Full Model, the survival probabilities are
parameterized like the CJS estimates with a unique survival
probability for each interval and population.

2. The Null Model is the baseline that omits all covariates, with N,
parameters and log-likelihood of | .

3. The Full Covariate Model is based on the Null Model but with
effects included for all covariates of interest.
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The Null Model must be nested in both the Full Model and the Full
Covariate Model.

From the three baseline models, we can construct a basic analysis of
deviance as show in Table B.11.

Table B.11: Basic analysis of deviance model

Source DF DEV MDEV F P
Corrected total N —N, 2(IF - Io) D;?;/ ((((::;J:rr))/
. DEV (Full MD (Full
Full covariate N — N, 2('0 - Io) DF ((Full))/ MD ((Resi)d/) Prob (F)
. DEV (Resid)/
Residual N —N¢ 2('; _lo) DF ((Resid))

The three rows in the table are as follows:

Corrected Total is the total amount of deviance to be explained; i.e., the
difference between the deviance of the Full Model and the Null
Model.

Full Covariate is the portion of the Corrected Total explained by the
covariates.

Residual is the portion of the Corrected Total not explained by the Full
Covariate Model.

In Table B.11, the Deviance (“DEV") is defined as two times the difference
in the log-likelihood values of two models. The Mean Deviance (“MD") in
the Deviance is divided by the degrees of freedom, defined as the
difference between the number of parameters for the given model and
the number of parameters for the Null Model. Under Normal Theory, the
Mean Deviance has a y? distribution. Thus, the ratio of Mean Deviances

has an F distribution if both models are equivalent, with respective
numerator and denominator degrees of freedom.

Analysis of Deviance uses the fact that the ratio of the Mean Deviances is
a known distribution to perform hypothesis testing. There is one
hypothesis test in the basic ANODEYV table as shown in Table B.10. The
mean deviance for the Full Model is divided by the Mean Deviance for
the Residual Model to test H,: The two models are equivalent, and the
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Full Covariate Model that includes the group covariate(s) is no better than
the Residual Model that does not include the group covariate(s) , versus

H,: The Full Covariate Model is significantly better. The F-statistic is given
in the F column with the corresponding P-value in the P column.

Beyond the basic ANODEV model in Table B.10, the user can define
models to further partition the total deviance and test for significance, as
shown in Table B.12.

In Table B.12, the deviance in the Full Covariate Model is further
partitioned by models M; through M,. Model M; must be nested in the
Null Model, M, must be nested in M;, and so on. Finally, model M, must
be nested in the Full Covariate Model. The F-test in the line “M; vs Null”
tests the significance of the model M; versus the Null Model. The F-test
for the line "M, vs M;" tests the significance of the model M, versus M;,
and so on.
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B.5.1 Analysis of Deviance Preferred for Group
Covariates

SURPH models survival as a function of group covariates, as shown in
Equation (B.18), which can be simplified for the purpose of illustration to

Ul

S.=f (7Z'J- +,Bjxij) (B.31)

where:

—
1l

link function,

w
1l

survival for population i, interval |,
7. = main effects for interval j,

covariate effect for interval |,

i
1l

measured value of the covariate for population i, interval j.

=
I

Models are constructed in SURPH, and the parameters estimated for both
the alternative hypothesis (Ha : j; # = 0) and the null hypothesis (Ho : ;
= 0). It is possible to test the hypothesis with the LRT, but Smith (1991)
has shown that the ANODEYV is the preferred method for testing the
significance of group covariates in a model.

Both ANODEV and the F-statistic test the significance of the effect
parameter S . The LRT, however, assumes that there is no variability
between populations; the LRT chooses between two alternatives: either
there is no variability between populations or the variability is explained
by the covariate effect being tested.

In reality, there may be variability between populations unrelated to the
covariate effect. The denominator of the F-statistic in the ANODEV takes
into account variability not related to the covariate. In a sense, the F-test
tests the significance of f; in the following

S. =f (7Z'j + B %; +gij) (B.32)

1

where ¢; is the variability in S; not accounted for by the covariate.
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Smith (1991) showed with simulations that the LRT rejected the null
hypothesis far too often when the null hypothesis was true. The ANODEV
F-test rejected the null hypothesis at the nominal level of the test, thus
making it the preferred method for testing the effect of group covariates.

Note that Analysis of Deviance is not valid with models that include
individual covariate parameters.
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