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MCEM Algorithm of Parameters Estimation of Mixed Weibull Distribution

LI Guanghui, ZHANG Hong, YE Xuguo
(School of Mathematics Science Kaili University, Kaili Guizhou 556011, China)

Abstract: This paper discusses the parameter estimation of mixed Weibull distribution in the normal stress and constant stress level.
First, the overall construct two mixed Weibull distribution, then use MCEM accelerated algorithm to obtain the parameter estimates
in Mixed Weibull distribution in the normal stress level when full data. Second, in the normal stress level, respectively censored tail
circumstances and timing parameter estimation iterative solution obtained, and discuss when mixed Weibull distribution without re-
dundancy parameters, use the Chebyshev iteration algorithm to get all the parameters estimation. Similarly, extending the case of
normal stress level to constant applied stress. In the full data were censored data situation and the circumstances under which the pa-
rameter estimation. Finally we put forward further study.

Key words: mixed Weibull distribution; MCEM accelerated algorithm; censored data; normal stress; constant stress
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