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                    Exponential      Weibull      Lognormal, Log-Logistic, etc.               Cox 

  Harzard:        (constant)       (monotonic)        (non-monotonic: bell-shaped)       (shift up or down)      

  Require:                             (time counter)                                                      (time dummies or splines) 

  Problems:                       strict assumptions                                   small N, large ties, form of time-dependence        

 

                                   Sources of Duration Dependence  

                  State Dependence            +         Unobserved Heterogeneity 

 

                                                         Frailty Models            Variance-Correction Models 

                                              (random-effects, fixed effects)                 (GEE, …) 
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