Cumulative hazard transformation

@ We begin with the following useful theorem:

@ Theorem: Suppose 7' is a continuous nonnegative random
variable with cumulative hazard function A. Then the random
variable Y = A(T') follows an exponential distribution with
rate A = 1.

® Thus, one way of checking the validity of a model is by
comparing the model’s estimates { A(#;)} against the standard
exponential distribution
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