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Simple Estimate of the Relative Risk under
the Proportional Hazards Model
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Abstract

We propose a simple nonparametric estimator of relative risk in the two
sample case of the proportional hazards model for complete data. The
asymptotic distribution of this estimator is derived using a functional
equation. We obtain the asymptotic normality of the proposed estimator
and compare with Begun’'s estimator by confidence interval through
simulations.
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510 [(0.477202,0.503818)(0.442363,0.468157) | (0.477811,0.504389) | (0.443153,0.468947)

515 (0.481030,0.507490) | (0.48144, 0.496016) | (0.482092,0.508788) | (0.469317,0.497423)

5,20 1(0.484487,0.511653)|(0.483524,0.513316) | (0.485821,0.513379) | (0.485250,0.515670)

15,15 {(0.492401,0.502319) | (0.452382,0.461398) | (0.489172,0.499168) | (0.449702,0.458718)

30,30 |(0.493610,0.500470) | (0.473257,0.479843) | (0.492820,0.499720) | (0.472967,0.479553)
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100,100 (0.496238,0.500002) | (0.489788,0.493512) | (0.495378,0.499142) | (0.489278,0.493002)
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