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CONVERGENCE RATE OF THE MLE BASED ON CENSORED
SAMPLES

TU DONG-SHENG

Institute of Systems Science,Academia Sinica

Abstract This paper is concerned with the convergence rate of the MLE based on a more general censored sampling
scheme,acombination of type 1 andtype II censoring.lt is shown that theMLE converges to the true paramater at an
exponentia rate.Furthermore,we extend the de-finition of Bahadur asymptotic efficiency of consistent estimator to this

consored sampling sche-me,and prove that the MLE is an asymptotically efficient estimator in Bahadur's sense,i.e.ithas the

best exponentia rate.
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