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I gave a lecture about extensions of likelihood ideas.

I defined marginal (two definitions), conditional, and quasi regression and
said a few words about each of empirical likelihood, pseudo likelihood, and
composite likelihood.

I mention parameters of interest and nuisnce parameters.

I did some examples of marginal (restricted maximum likelihood in a one
way layout as in a homework problem) and conditional likelihood (an
AR(1) process).

I noted that the usual likelihood theory often works in these contexts.

Then I discussed quasi-likelihood extension of GLM theory. I discuss
conditions under which a function h : RP +— RP is the gradient of some
funtion g : R? — R.

Then I started to work on survival analysis heading for partial likelihood.

I discussed the structure of survival analysis data arising from medical
trials.

I defined jargon: end-point, lost to follow-up, censoring, hard and soft end
points, and intention to treat were all mentioned.

I defined the hazard rate and showed that the hazard rate of an exponential
random variable is constant.

I then described the structure of the data in terms of a sequence of events:
failures and censoring.

There are handwritten slides for this lecture.


http://www.sfu.ca/~lockhart/richard/830/20_3/Summaries/L24/slides.pdf

