SIMPLE EXAMPLE COX-REGRESSION

) Y; x; 0
1 5 12 O
2 10 10 1
3| 40 3 0
4 | 80 5 0
51120 3 1
6 | 400 4 1
7 | 600 1 0
Model:

o 2(tlx) = 20(t) exp{Bx}

Partial likelihood:
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B = 0.765



BRESLOW-ESTIMATOR
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ESTIMATED SURVIVAL FUNCTION P(T >t) = R(t; z)

R(t;x) = eXD{—Zo(t)e’B,w}

SO
R(10;z) = exp{—4.57-10 %4e0-765%}
R(120;z) = exp{—0.0304¢e%7°°"}
R(400;z) = exp{—0.0730e%7°>"}
T R(10:z) R(120;z) R(400;z)
0* 0.9995 0.9701 0.9296
1 0.9990 0.9368 0.8548
3 0.9955 0.7396 0.4846
5 0.9793 0.2483 0.0352
10 0.3829 0.0000 0.0000

KM* | 0.8333 0.5556 0.2778

* Baseline survival function

“*KM-estimator does not use the value of x



COX-SNELL RESIDUALS

which should behave like expon(1)

Vi = Zo(¥:)eP ™

| Y, x O; Vi

1| 5 12 0| Zp(0)e¥7®>*2 = 0.0000
21 10 10 1 | Zo(10)e® 78510 = 0.9593
3] 40 3 0| Zo(10)e%7%>3 = 0.0045
4| 80 5 0| Zp(10)eb705>5 = 0.0209
51120 3 1 | Zo(120)e%76>3 = 0.3017
6 | 400 4 1 | Zo(400)e% 7654 = 1.5567
71600 1 0| Zo(400)e%70>1 = 0.1569



