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: 0 Jsanlly LS milll il 5 385 dey Y1 (3
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""Comparing the Estimation Methods for Weibull Distribution
Parameters using Monte-Carlo Simulation™

Fakhereldeen Elhaj Esmial Musa —  Mohammed Elamin

Abstract:

Hassan

This paper aimed to compare four estimation methods that are used to estimate the

Weibull distribution parameters. These methods are Maximum Likelihood, Moments, OLS and

Bayes. A simulation study was conducted to compare between four estimators and the variance

of mean square error V(MSE) and standard of total deviation were selected as the basis of

comparison. A simulation was done under different sample sizes (10, 50, and 100). The results

revealed that the Bayes estimation method was the best and most efficient as it achieved the

lowest V(MSE) and standard of total deviation when the sample size is large, whereas the

moment’s estimation method is the preferred method when the sample size is small. The study

recommended that the V(MSE) and standard of total deviation can be used as the basic

measures of comparison between the different estimation methods. Also to adopt the Bayes

method for large samples size and Moments method for small sample size.
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