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	摘要(中)	為了快速地獲得產品壽命之相關訊息，加速壽命實驗通常被視為一個很有利的工具。本文中我們探討一個k階段的逐步應力加速壽命實驗，此試驗是由M個應力變數之因子水準所設計而成，且觀察值是屬於逐步型一設限分群資料。在此加速壽命實驗中，我們假設對於任何一個應力環境而言，每個受測單位之壽命時間是服從指數分配，且在Box-Cox轉換下，失效率和應力變數之間將以線性方式作連接。再者，對於模式化應力水準改變的影響，累積暴露模型的假設亦成立。古典最大概似方法和基於「馬可夫鏈蒙地卡羅」技術之貝氏方法將被發展來推論模型中所有的參數。數個模擬研究將被實行來示範我們所提出的方法論，同時我們也比較最大概似與貝氏觀點在推論結果上的異同。
	摘要(英)	In order to quickly extract information on the life of a product, accelerated life-tests are usually employed. In this thesis, we discuss a k-stage step-stress accelerated life-test with M stress variables when the underlying data are progressively Type-I group censored. The life-testing model assumed is an exponential distribution with a link function that relates the failure rate and the stress variables in a linear way under the Box-Cox transformation, and a cumulative exposure model for modelling the effect of stress changes. The classical maximum likelihood method as well as a fully Bayesian method based on the Markov chain Monte Carlo (MCMC) technique are developed for inference on all the  parameters of this model. Numerical examples are presented to illustrate all the methods of inference developed here, and a comparison of the ML and Bayesian methods is also  carried out.
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