
HW#2 Survival analysis II, Spring 2015, Due 3/10 (Tue) 
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2.7.1 Exercise (p.22) 

 Answer 2 + Include the formula of )( rTE  

 Answer 3 + Include the formulas of survivor and hazard functions 

 Answer 7 

 Answer 8 

 Answer 9 + Include a different way from the solution (use Fubini’s thoerem) 

2.7.2. Exercise (p.23) 

 Answer 1. + Answer for the case of series system (p.20). 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Name: Pan, Chi-Hung  102225011 

2.7.1 

2. Let T  is the Weibull distribution with distribution and density function are 
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The mean of  T  is   

 )1/1()( TE . 

The variance of  T  is   

.})1/1({)1/2(

})({)()(

22

22

 

 TETETVar
 

The upper q-th quantile is  
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3.Let ),(~ 2NY  and YeT  , then distribution of T  is  
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The formula of survival function is: 
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The formula of hazard function is: 
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The formula of )( rTE  is 

)()( Yrr eETE    by moment generating function of Normal distribution 
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7.( a ) Prove: If  ,)(
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( b )Prove: If )()()( 21 ththth  , where )(1 th  and )(2 th  are the hazard functions of 

independent failure time 1T  and 2T , then T has the same distribution as ),(min 21 TT . 
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 T  has the same distribution as ),(min 21 TT . 

8. Let T  has hazard function  ath )(  for 00 tt  , bth )(  for 0tt  . 
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9. Show that, for continuous T , 
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)()()( tFtddtttfTE     ( integration by parts ) 
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For discrete T ,let ,...,2,1,)Pr(  jpjT j  jqjT  )Pr( ; show that 
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2.7.2 

1. Let ....,,2,1,) functionscomponentjthePr( njp j   

For the parallel system: 
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For the series system: 
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