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Bayesian parameter and reliability estimate of Weibull failure time distribution

ABSTRACT

Bayes and frequentist estimators are obtained for the two-parameter Weibull failure time
distribution with uncensored observations as well as the survival/reliability and hazard
function. The Weibull distribution is used extensively in life testing and reliability/ survival
analysis. The Bayes approach is obtained using Lindleys approximation technique with
standard non-informative (vague) prior and a proposed generalisation of the noninformative
prior. A simulation study is carried out to compare the performances of the methods. It is
observed from the study that the unknown parameters, the reliability and hazard functions are
best estimated by Bayes using linear exponential loss with the proposed prior followed by
general entropy loss function.
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