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We initiate an innovative interconnected hybrid approach for modeling time-to-event processes under the influence of

intervention processes. The model is described by a nonlinear L‘evy-type stochastic differential equation. We establish

the existence and uniqueness of the solution to our model. Well-known hazard and survival function models are presented

to demonstrate usefulness of the approach. Moreover, state and parameter estimation problems are also investigated. A

numerical approximation scheme is outlined to illustrate the presented results. (Received September 26, 2017)
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