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Empirical Bayes Two-Sided Test for the Parameter
of Cox Models
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Abstract: In this paper, the empirical Bayes (EB) two-sided test for parameter of Cox models is investi-
gated under square loss functions. At first by using recursive kernel estimation of probability function the
empirical Bayes two-sided test rule is constructed. It proves that the proposed empirical Bayes test rule
is asymptotic optimal and convergence rates are obtained under suitable conditions. Finally an example
of satisfying theorem conditions is given.
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