STAT 830 Lecture 24
Fall 2020
3 December 2020

I talked about the partial likelihood in proportional hazard models.

I showed that the minimum of a set of independent exponential random
variables is again exponential with rate equal to the total of all the rates
for the set.

I wrote out the probability that the minimum was a particular one of the
set in terms of the rates.

I used that to motivate the contribution to the partial likelihood from a
single observed failure with associated risk set R.

I showed that in general the partial score is unbiased and that it is a
martingale, which I defined.

I introduced the ideas of history and filtration for a stochastic process.
I stated one version of the martingale central limit theorem. contexts.

I briefly mentioned the connection to continuous time discrete state space
Markov chains.

Then I started to work on survival analysis heading for partial likelihood.
Thus endeth the course.

There are handwritten slides for this lecture.


http://www.sfu.ca/~lockhart/richard/830/20_3/Summaries/L25/slides.pdf

