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(constrained to be linear beyond boundary knots)

s(xz) =70+ 712+ vov1 () + ... + Vr1vm ()

Choose internal knot positions as percentiles of
distribution of x for uncensored observations:

When have ‘0 knots’ s (x) is linear—model reverts
to Weibull (6 = 0, PH) or log-logistic (6 = 1, PO)

Estimation by ML: stpm.ado



