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Empirical Bayesian Prediction Analysis on
Accelerated Lifetime Data

Geon-Ho Cho?

Abstract In accelerated life tests, the failure time of an item is observed under a
high stress level, and based on the time the performances of items are investigated at
the normal stress level. In this paper, when the mean of the prior of a failure rate is
known in the exponential lifetime distribution with censored accelerated failure time
data, we utilize the empirical Bayesian method by using the moment estimators in
order to estimate the parameters of the prior distribution and obtain the empirical
Bayesian predictive density and predictive intervals for a future observation under
the normal stress level.

Keywords: Accelerated Life Tests, Acceleration Parameter, Empirical Bayes Method,
Prediction Analysis, Equal-Tail Prediction Interval, Most Plausible Bayesian
Prediction Interval
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