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ABSTRACT

The Area Under the ROC Curve (AUC) plays an important role in various fields, such as
biomarker identification or the study of the predictive capacity of regression models. In this
work, we consider the construction of confidence intervals for the AUC in the presence of miss-
ing data. Several approaches to construct confidence intervals from the AUC are explored,
based on empirical AUC: the Newcombe variance-based method and the bootstrap method. To
deal with missing data, we use complete case analysis and multiple imputation. The relative
performance of the methods is investigated in simulated missing completely at random and
missing at random scenarios, considering a setting with a fully observed univariate biomarker
and a potentially missing binary outcome. The methods are compared in terms of empirical
coverage and interval width, providing practical recommendations for selecting the most ap-
propriate procedure for the construction of confidence intervals for the AUC in the presence
of incomplete data.
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