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Abstract A class of linear transformation models with censored data was proposed
as a generalization of Cox models in survival analysis. This paper develops inference
procedure for regression parameters based on jackknife empirical likelihood approach.
We can show that the limiting variance is not necessary to estimate and the Wilk’s
theorem can be obtained. The jackknife empirical likelihood method benefits from the
simpleness in optimization using jackknife pseudo-value. In our simulation studies,
the proposed method is compared with the traditional empirical likelihood and normal
approximation methods in terms of coverage probability and computational cost.
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1 Introduction

When the association between the dependent and independent variables is not appro-
priately represented by conditional mean m(x) = E(Y |X = x), transformations
are recommended to apply on either dependent or independent variables or both.
Subjectively, transformation models can afford many flexible choices for practical
users; objectively, better statistical performance is achieved in choosing appropriate
transformation functions, for example, Box–Cox transformation. As pioneers of trans-
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