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1. Using the current value of distribution parameters find a;_; for £ =0,--- ,C. Notably
it is quite possible that ;[ is not an integer. Say a;;; = int(ds,,) + frac(a,) =
Uk+1 + 1E"j;lc+1-

2. Draw Uj.,1 many samples from the interval |z, zx1] from the distribution Fx(.) using
the current value of the distribution parameters.

3. Draw a sample from a Bernoulli(Vj,) first. If it is 1 draw another sample as in step
2 if 0 skip to next step. Hence the total number of imputed samples are either Uy, or
Uppr + 1.

4. Re-estimate the parameters of X using both imputed as well as observed (C' many)
samples together via MLE under right censoring .

5. Re-estimate the parameters of 7' by using both observed (C' many) and censored samples.
Random censoring value for any imputed sample is Ty — X, putea-

6. Return to step 1 until an acceptable convergence is reached on the parameters (or the
parameters stabilized).




1B

%

177/

%

%

‘ Hip—Hi |

%




$/

U "%
Different To| C ||D] Initial Simulation Average # | Convergence | Time in
Distribution Estimates Results Imputations | p =5, e = 0.0005 | Second
X ~ Exp(A =04) 6 | 170 [ 13 Ax =0.53 A=044,5 =0013 18 101 108
T ~ Exp(d =0.7) d =0.78 d=0.7,6; = 0.03
X ~ Exp(A =04) 4 1124 | 43 A =0.67 A=041,5=0.03 36 212 155
T ~ Exp(d =0.7) 4 =1.07 d = 0.75, a5 = 0.06
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Different To| C []|D] Initial Simulation Average # | Convergence | Time in
Distribution Estimates Results Imputations | p =5, e = 0.0005 | Second
X ~ Exp(A=0.7) 6 | 111 | 54 A=1.05 ,}: =0.66, 7, = 0.03 83 66 123
T ~ Weibull(3 = 2,60 = 5) g=121 B =203, Ef} =0.04
(3 =Shape, 8 =Scale _ 0 =171E +03| 6 =504, 55 =0.14
X~ Weibull(3 =15, =4) | 6 | 10T | 47 g =251 B = 1.51, r_’Trj =0.04 35 45 115
#=>515 9—335 ap = 0.14
T ~ Exp(A = 0.5) A=0.74 =044, 55 = 0033
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