T>0%, H2AXRY IR 2 FETORMERTHEREHE T 5.

FERFERIEL (probability density function)
f@), vt>0,f(t) >0
RSB (cumulative distribution function)
HQ:PG@J%i[f@WMW>Oﬂ§F®§Jrﬂﬂﬁ,%%#ﬁ&%ﬁ.

d d [* AT Y I
dpp=1 / flu)du = f(t) : ORI KA

4 7ZB# (survival function)

S(t)=P(T>t) = /f
Vt>0,0<S5(t) <1, S(0)=1,85(c0 S(t) 1%, HFAIEHEMBEEEL.
d d

28(t) = (1= P() = —f()

N — FE# (hazard function)

Pt <T < (t+ At)|T > 0)
Atto0 At

o N — FEIR L HEREEIRARY, AFRAE L DRfR
Pt<T< (t+At)|T > 0)

h(t) = lim

At—0 At
B 1 P({t <T < (t+ ADY N {T > t})
AtS0 At P(T >¢t)
L PE<T < (t+A1)
(T > ) Ao At
1 Ft+A)-F@t) 1 d, . (1)
= 50 A, Al “smar’ (t) = S(t)
o N — NEIE & AEFRIR D RATR
d 1 d,,. 1 _ o
5 1085(t) = %Es(ﬂ = %(—f(t)) =TS0 —h(t)

h@z—%@ﬁ@

BN\ — FE# (cumulative hazard function)



o BENY — NEIR A FBIR OB R

H(t) = /0 h(u)du = /0 t —% log S(u)du = — log S(¢)

S(t) = e HO

Z 2T, EFBEEOREBOEL (complementary log-log) ZH{ 5 &,

log(—1log S(t)) = log(—loge ") =log H(t) = log /0 t h(u)du
Cox LI — FETFMIZBNT, HAIANF— FEDRED Lo Twd T 5L
h(t) = ho(t) exp{fo + Brz1 + - - - + Prai}
FoTZDL %, IRDHILT 5.
log(— log S(¢)) = log /0 ho(t) exp{fo + frs + - + B b
~ log (exp{ﬁo b Bury + -+ Bran) /0 t ho(t)du)

= log(exp{fBo + Bix1 + - - + Brar}) + log (/ ho(t)du>
0

= fo + frxy + - - + Bray + log(—log Sp(t))

L7 oT, dLEHIANY—FERERDIL-oTWE T2, Kt H 2 0Widlogt it
L Tlog(—log S(t)) (= BENY— FEROXWK) 27wy M35k, RigsHZEEITHt
UTUIR Bo+ Brzy + -+ + By DT FATIEE L 7z log(— log So(t)) DFAT R AR D>

N335 TH5.

WHCE 2, EORTHMENE T 0y FHHTTRVE &1, AN — FIEDR
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