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Bayesian Inference for Mixture Failure Model of

Rayleigh and Erlang Pattern

Heecheul, Kim ! Seungjoo, Lee %

ABSTRACT

A Markov Chain Monte Carlo method with data augmentation is developed to com-
pute the features of the posterior distribution. For each observed failure epoch, we intro-
duced mixture failure model of Rayleigh and Erlang(2) pattern. This data augmentation
approach facilitates specification of the transitional measure in the Markov Chain. Gibbs
steps are proposed to perform the Bayesian inference of such models. For model de-
termination, we explored sum of relative crror criterion that selects the best model. A

numerical example with simulated data set is given.

Keywords: Mixture Model, Reliability, Markov Chain Monte Carlo method, Gibbs
Sampling.
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