

















































	small Review
	small Three key results
	small A difference between slides and ABG book
	small Predictable variation process of $M(t)=N(t)-Lambda
(t)$
	small The predictable variation process of $int _0^t K(s)
dM(s)$
	small Nelson-Aalen estimator for $A(t)=int
_0^t alpha (s) ds$:
	small N-Aa estimator, variance and variance estimator
	small Nelson-Aalen approx. normal
	{small Kaplan-Meier in counting process notation}
	{small Martingal for Kaplan-Meier}
	small Variance for the Kaplan-Meier estimator
	small Kaplan-Meier variance contd.
	small Random Walk
	small Simulated Random Walk
	small Gaussian martingale
	{small Central limit theorem (CLT),
non-iid version}
	{small Martingal CLT}
	{small Martingal CLT applied to Nelson-Aalen}
	{small Martingal CLT for Kaplan-Meier}
	small Large sample distribution Kaplan-Meier
	{small Comparison $-log $(Kaplan-Meier)
and Nelson-Aalen}
	{small Estimation of expected value}
	{small Uncertainty of $hat mu $}
	{small Uncertainty for $hat mu $, contd.}

