
PROBABILITY
AND

MATHEMATICAL STATISTICS

Vol. 13, Fasc. 1 (1992), pp. 127–137

TESTS OF FIT FOR COX’S REGRESSION MODEL

M. D. Burke
E. Gombay

Abstract: An omnibus test of fit for Cox’s proportional hazards regression model
is proposed for continuous data. The procedure is extended to a random censorship
model. Density estimation methods are used.
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