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ON THE PROPERTY OF FAILURE RATE IN MIXED MODEL AND
MIXING DISTRIBUTION

Xuan LU

Department of Applied Mathematics, Tsinghua University, Beijing 100084,P.R.China

Abstract This paper discusses the relations between the increasing-decreasing property of afailure rate with the baseline
rate and mixing distribution under Cox model. Based on the relations a parametric distribution family-translated conjugate
stable distribution family, one can obtain afailure time model which isflexiblein fitting of failure time data. For some
hypotheses on the boundary of parameter space of the model obtained under this mixing distirubtion family, consistent
tests are given based on extreme statistics.
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