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In previous work, Teodorescu (2008) proposed a very general class of transformation
models for time-to-event data in case of right censoring and/or left truncation. This class
of models includes as special cases models such as the Cox model, the additive model, the
log-logistic model, and allows inclusion of time-dependent coefficients. Teodrescu (2008)
proposed a least square estimation procedure of the model parameters. At each event
time, the survival of each patient is computed using the non-parametric Beran estimator
and a linear regression model is fitted based on pseudo-responses obtained by transform-
ing these survival estimates.

In this presentation, we consider the case of right censoring (and no truncation) and
we address various issues encountered when implementing this approach, either to run
large scale simulations or to apply it to real data. For example, we discuss the issue of
bandwidth selection for the computation of the non-parametric Beran estimate and the
bootstrap based approach proposed by Teodorescu (2008). We will present the results
obtained when applying this methodology to the case of one continuous covariate either
with constant or time-dependent effect over time. After discussing some real examples in
which this model can be of use, we discuss how we will further extend this model by the
inclusion of random effects.
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