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Abstract

We study the normality of the maximum partial likelihood estimators for the

proportional hazard model with informative censored data. The proposed models cover

the cases in which the times to a primary event may be informatively or randomly

censored and the times to a secondary event may be randomly censored.

To estimate the parameters and to check the normality of the parameters in the

model, we adopt the partial likelihood and counting process to use the martingale central

limit theorem. Simulation studies are performed to examine the normality of the MPLE's

for the five cases in which they depend upon the proportions of randomly censored and

informative censored data.

Key Words proportional hazard model, random censored, informative censored,

martingales, counting process.
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