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An modified weighted nonlinear least-square estimation of

three-parameter Weibull distribution
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A weighted non-linear least-square estimation of three-parameter
Weibull distribution

Hai-Lin Lu

Department of Management Information Science, Chia Nan University of Pharmacy and Science,
Tainan, Taiwan, R.O.C.

The weibull distribution is widely employed a model in reliability studies for distributions

of life spans and reaction times. Parameter estimation in the three-parameter Extreme-value
distribution often be quite troublesome. In this investigation shows an alternative modified
weighted least-squares method for parameters of the three-parameter Extreme-value distribution. A
comparison of the novel method with the other methods based on a simulated study. The results of
simulation study show that the novel method is more efficient and easier than the other methods in
many cases. Three illustrative examples are included.

KEY WORD: Three-parameter Extreme-value distribution, modified weighted least-squares
estimator, order statistics, Monte Carlo simulation.





