R and SAS program examples of including strata*covariate interations in Cox proportional hazards models
fitg <- coxph(Surv(Time, Death)~Graft+strata(Disease)+Graft*strata(Disease), data=graft)
Suppose the data t.pneumonia has variables age (as timefrom birh to pneumonia), indicator pneu for pneumonia, alcohol and cigarette. To use cigarette as a strata and include its interaction with covariate alcohol in the model, we can use the following code. 
proc phreg data=t.pneumonia;

model age*pneu(0)= alcohol  alccig;

strata cigaret;  

alccig=alcohol*cigaret;

run;
