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tinuously declines shows a deviation from proportionality. In fact the ratio of the

hazard between the two clinics increases over time, which is exactly what we see

from the Nelson-Aalen plots.

Figure 5.13 Plot of scaled Schoenfeld residuals for covariate CLINIC.

In view of this analysis, one may ask how the hazard ratio estimates of 0.342 in

Table 5.4 and 0.364 in Table 5.5 are to be interpreted. Clearly these must be viewed

as estimates of the average effect over the time interval considered. Such an esti-

mate is useful, but one should also be aware of the fact that the effect changes

greatly over time. If one wants to better understand this change, a simple approach

would be to divide the time interval into two or more subintervals, and make sep-

arate estimates in each interval.

Table 5.6 Test of the proportional hazards assumption. Covariates: CLINIC, previous 
imprisonment (PRISON) and methadone dose (DOSE).

Covariate Rho Test statistic df P

CLINIC -0.26 11.66 1 0.0006

DOSE 0.06 0.51 1 0.47

PRISON -0.04 0.20 1 0.65

Global 12.92 3 0.0048
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