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Abstract

Parametric survival models are commonly estimated using uncon-
strained maximum likelihood, even when prior knowledge suggests that
the effects of covariates on the hazard should satisfy structural con-
straints. In this presentation, we consider exponential regression under
right-censoring with a quadratic constraint, leading to maximum likeli-
hood estimation over a restricted parameter space. A simulation study
demonstrates the bias-variance trade-off induced by the constraint and
compares the estimator with the standard maximum likelihood estima-
tor and ridge-type penalised estimators. An application to real survival
data illustrates the proposed method.
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