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2 tailfit

tailfit Fit an MLE tail model to right-truncated event times

Description

Fit an MLE tail model to right-truncated event times

Usage

tailfit(
x,
dists = c("lnorm", "gamma", "weibull", "chisq", "f"),
envelope_expansion = 1,
n_starts = 10,
n_starts_bounds = max(80, 8 * n_starts),
seed = 1,
pcts = c(0.6, 0.7, 0.8, 0.9),
...

)

Arguments

x Numeric vector of strictly positive event times.

dists Candidate distributions. Default: lnorm, gamma, weibull, chisq, f.
envelope_expansion

Bound width multiplier. 1.0 is the standard E100 bound.

n_starts Multistarts for best-fit optimization.
n_starts_bounds

Multistarts for bound optimization.

seed Random seed.

pcts Probabilities for reporting times to fractions of total expected events.

... Ignored compatibility arguments.

Value

Object of class tailfit.

Examples

set.seed(123)
x <- rweibull(100, shape = 2, scale = 10)
x <- x[x <= 12]
fit <- tailfit(x, dists = 'weibull', n_starts_bounds = 10)
fit$maxFnInf_best
fit$pct_complete_best
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