Plan for this lecture

* Briefly recall some theory parts

— additive regression models

+ situation
4+ notation
+ estimators

— some formulas found in the example (defined below)

* Additive regression model with one binary covariate
— Problem 4.4 in ABG



Additive regression models — situation

n individuals
— individual i has covariate vector x;(t)

— individual i has hazard rate and intensity process

a(t]xi(t)) = ao(t)r(B, xi(t))
Ai(t) = Yi(t)ao(t)r(B, xi(t))

where
r(B,xi(t)) = Bo(t) + Br(t)xi(t) + ... Bp(t)xip(t)

= Ni(t), Yi(t), Ne(t), Yo(t). Aa(2)
* By(t) =[5 Bq(u)du for g=0,1,....p



Additive regression models — notation and estimator

* X(u)
Yi(u) Yi(u)xa(u) - Yi(u)xap(v)
Ya(u)  Yo(uper(u) -+ Ya(u)xep(u)
X(v) = : : :
Ya(u)  Ya(u)xa(u) -+ Ya(u)Xnp(u)

* X~ (u) = (X(u) "X(u))"X(u) T, (p+ 1) x n matrix
* J(u) = I(X(uv) has full rank), scalar

* Estimator éo(f)
~ B: t
B(t) = :(t) - /0 ()X~ (u)dN(u)

By(t)



Some results in our example situation
* X(uv):



Some results in our example situation
* X(uv):

X(u) =
Yo(u)  Ya(u)x,
* X(u)TX(u):
*)x@ = [ )60 Vo



Some results in our example situation
* X(uv):

* X(u)TX(u):

-1 ©)(y ©)(y
(X()X(w) " = [ @Yo,
YO YO(s) T YO(a)

|



Some results in our example situation

* X(uv):
Yl(u) Yl(U)Xl
Y2(Ll) Y2(U)X2

Y (©)(u) Y©)(u) + YD (1)
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