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摘要   
本文所考虑的截尾寿命试验是一种包含定时和定数截尾的混合型寿命试验。它的做法是从总体中随机抽取 n 
个个体,同时进行寿命试验。如果在时刻 T 之前观察到 r_n 个个体“寿终”,则试验就在第 r_n 个寿终的时刻停止,
否则就进行到时刻 T 为止。确切地,设 n个样品的寿命为 X_1(ω),X_2(ω),…,X_n(ω),它们均取值于(0,∞),
为样本空间(\Omega,\mathcal{F},P_θ∶θ∈Θ)上相互独立同分布的随机变量。P_θ{X_i(ω)x}=F(x,θ)(1≤i≤n),且F(x,θ)
具有密度函数 f(x,θ)。这里θ∈Θ,Θ是 m 维欧氏空间中非空开集。设 X_1~(n)(ω)≤X_2~(n)(ω)≤…≤X_n~(n)(ω)是 

X_1(ω),X_2(ω),…,X_n(ω)的从小到大的变叙。令... 
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CONVERGENCE RATE OF THE MLE BASED ON CENSORED 
SAMPLES

TU DONG-SHENG
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Abstract  This paper is concerned with the convergence rate of the MLE based on a more generalcensored sampling 
scheme,a combination of type Ⅰ and type Ⅱ censoring.It is shown that theMLE converges to the true paramater at an 
exponential 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 exponential rate. 
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