

	[image: ]	
[image: ]




博碩士論文 992405001 詳細資訊








  
  	以作者查詢圖書館館藏	、以作者查詢臺灣博碩士	、以作者查詢全國書目	、勘誤回報	、線上人數：25	、訪客IP：52.91.103.49


  	姓名	
      	  許琮明(Tsung-Ming Hsu)  
		      查詢紙本館藏  	畢業系所	統計研究所
	論文名稱	
      	  多重型 I 設限下串聯系統之可靠度分析與最佳化設計
(Reliability Analysis and Optimal Design for Series Systems under Multiple Type-I Censoring)
      	   
	相關論文		★ 具Box-Cox轉換之逐步加速壽命實驗的指數推論模型	★ 多元反應變數長期資料之多變量線性混合模型
	★ 應用累積暴露模式至單調過程之加速衰變模型	★ 串聯系統加速壽命試驗之最佳樣本數配置
	★ 破壞性加速衰變試驗之適合度檢定	★ 串聯系統加速壽命試驗之最佳妥協設計
	★ 加速破壞性衰變模型之貝氏適合度檢定	★ 加速破壞性衰變模型之最佳實驗配置
	★ 累積暴露模式之單調加速衰變試驗	★ 具ED過程之兩因子加速衰退試驗建模研究
	★ 逆高斯過程之完整貝氏衰變分析	★ 加速不變原則之偏斜-t過程
	★ 花蓮地區地震資料改變點之貝氏模型選擇	★ 颱風降雨量之統計迴歸預測
	★ 花蓮地區地震資料之長時期相關性及時間-空間模型之可行性	★ 台灣地區地震資料之經驗貝氏分析



	檔案	
		   		[image: ][Endnote RIS 格式]   
		      [image: ][Bibtex 格式]     	
      [image: ][相關文章]   [image: ][文章引用]   [image: ][完整記錄]   [image: ][館藏目錄]   [image: ]至系統瀏覽論文 ( 永不開放)  
      
	摘要(中)	在串聯系統內，只要系統中任一個物件失效就會導致系統失效。由於這些物件來自於同一個系統，所以物件間可能是相關的。過去已有的研究大多探討在物件壽命分佈互相獨立時之可靠度分析，本文首先考慮在多重型一設限下，以二元對數分佈去配適具兩物件的系統壽命。在傳統最大概似方法中，由於數值方法在求模型參數之最大概似估計時對於起始值相當敏感，因此我們將模型參數重新參數化後，以貝氏經由馬可夫鏈蒙地卡羅方法(MCMC)進行可靠度推論。模擬結果驗証貝氏方法可提供較準確地估計結果。另一方面，由於考量多元分布模型會限制物件壽命的分布，本文進一步考慮具一般化的 Clayton 關聯結構(copula)模型，其中具相關性的物件壽命之各邊際分佈皆為對數位置尺度族(log-location scale family)。而在串聯系統中，時常無法觀測到造成系統失效的物件，此時該系統為隱蔽資料。當系統壽命被設限或隱蔽時，我們使用期望值-最大化演算法去求得模型中未知參數的最大概似估計。同時，我們也利用遺失資訊法則去計算最大概似估計的費雪訊息矩陣，以近似最大概似估計的標準誤差。模擬結果顯示當物件間存在正相關時，物件之可靠度函數具高估的現象。最後，本文將壽命試驗推廣至恆定應力加速壽命實驗，考慮物件壽命服從獨立的指數分配且其平均壽命與應力具對數多項式關係，分別在D-準則、A-準則與V-準則下，以數值模擬探討多應力水準恆定應力加速壽命試驗之最佳化問題。
	摘要(英)	In a series system, the components are connected within the same system, so their life time distributions may not be independent. In this study, we first consider reliability analysis of multiple Type-I censored life tests of series systems of bivariate log-normal life time distribution for the components. However, location of the MLEs highly relies on the initial values in executing the computation numerically given only the minimum life time of the components. Alternatively, we apply the Bayesian approach after a reparametrization of the parameters of interest. As a result, the Bayesian approach provides considerably accurate inference via simulation study. Moreover, to release the restriction that the joint distribution is constructed from the same family of marginal distributions, we consider series systems in which each component has marginal life time distribution in the family of log-location-scale distributions and the dependence among the life times is generated by the Clayton copula with unknown copula parameter. The MLEs and the Fisher information under masked data are derived via EM algorithm as well as missing information principle. The effect due to misspecification by independent models is investigated. Furthermore, optimal design problems for series systems are also discussed to improve the precision of estimators. Under independently exponential life time distributions, we investigate the problem of optimal sample size allocations for multi-level CSALTs when the mean of each component is a log-polynomial function in the stress level. The behavior of the optimal plans of test systems based on D-optimality, V-optimality, and A-optimality are discussed numerically.
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