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12 0.5 1 1 0.5
13 1 0.5 0.5 1
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mom | med | ols | mom

n mle mom med ols mom

3
®

10 | 0.024598 | 0.01909 | 0.051043 | 1.9014 | 0.0245977
25 | 0.010365 | 0.0092 | 0.022156 | 1.74088 | 0.0103652
50 | 0.00521 | 0.00493 | 0.010254 | 1.6784 | 0.0052096
100 | 0.002472 | 0.00241 | 0.005507 | 1.64256 | 0.002472
10 | 0.026482 | 0.01771 | 0.046288 | 2.14108 | 0.0295977
25 | 0.010351 | 0.00636 | 0.013048 | 1.78771 | 0.0255977
50 | 0.006638 | 0.00333 | 0.007327 | 1.70464 | 0.0113652
100 | 0.00345 | 0.00038 | 0.003588 | 1.62846 | 0.0062096
10 | 0.026099 | 0.02307 | 0.041587 | 2.02943 | 0.003472
25 | 0.012369 | 0.00961 | 0.015635 | 1.79802 | 0.0295977
50 | 0.005522 | 0.00247 | 0.006088 | 1.6861 | 0.0255977
100 | 0.003354 | 0.00036 | 0.003532 | 1.67433 | 0.0113652
10 | 0.025283 | 0.02232 | 0.066768 | 2.15891 | 0.0062096
25 | 0.011053 | 0.00792 | 0.017281 | 1.72602 | 0.003472
50 | 0.006309 | 0.00329 | 0.007927 | 1.69671 | 0.0295977
100 | 0.003331 | 0.00031 | 0.003671 | 1.6379 | 0.0255977
10 | 0.101804 | 0.07711 | 0.093505 | 0.56651 | 0.0113652
25 | 0.041224 | 0.03386 | 0.040369 | 0.54008 | 0.0062096
50 | 0.020235 | 0.01637 | 0.019802 | 0.54544 | 0.003472
100 | 0.011139 | 0.00788 | 0.011048 | 0.57872 | 0.0295977
10 | 0.102402 | 0.07623 | 0.139766 | 0.56463 | 0.0255977
25 | 0.041419 | 0.03432 | 0.04688 | 0.56214 | 0.0113652
50 | 0.022516 | 0.01829 | 0.024156 | 0.56263 | 0.0062096
100 | 0.010765 | 0.00752 | 0.01103 | 0.57821 | 0.003472
10 | 0.097749 | 0.06519 | 0.088905 | 0.51784 | 0.0295977
25 | 0.041132 | 0.03241 | 0.039107 | 0.53339 | 0.0255977
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50 | 0.021907 | 0.01733 | 0.021339 | 0.56603 | 0.0113652
100 | 0.010971 | 0.00758 | 0.01083 | 0.57771 | 0.0062096

10 | 0.108173 | 0.07243 | 0.159301 | 0.5377 | 0.003472
25 | 0.041471 | 0.0327 | 0.046439 | 0.54407 | 0.0295977
50 | 0.021872 | 0.0173 | 0.022736 | 0.56977 | 0.0255977
100 | 0.011401 | 0.008 | 0.011765 | 0.57797 | 0.0113652

10 | 0.027102 | 0.0182 | 0.024721 | 2.05006 | 0.0062096
25 | 0.010911 | 0.00697 | 0.010658 | 1.7526 | 0.003472
50 | 0.006086 | 0.00283 | 0.006018 | 1.66419 | 0.0295977
100 | 0.003659 | 0.00059 | 0.003641 | 1.62802 | 0.0255977

10 | 0.027059 | 0.01845 | 0.064095 | 2.11789 | 0.0113652
25 | 0.011332 | 0.0073 | 0.01622 | 1.7748 | 0.0062096
50 | 0.006081 | 0.00281 | 0.007237 | 1.67335 | 0.003472
100 | 0.00351 | 0.00044 | 0.003766 | 1.63272 | 0.0295977

10

10 | 0.026597 | 0.0229 | 0.032577 | 2.52122 | 0.0255977
25 | 0.01159 | 0.00862 | 0.012884 | 1.76752 | 0.0113652
50 | 0.006389 | 0.00339 | 0.006718 | 1.68661 | 0.0062096
100 | 0.00345 | 0.00043 | 0.003508 | 1.61835 | 0.003472

11

10 | 0.028497 | 0.02501 | 0.09165 | 2.05314 | 0.0295977
25 | 0.010561 | 0.00789 | 0.020296 | 1.71079 | 0.0255977
50 | 0.005807 | 0.00279 | 0.007921 | 1.63972 | 0.0113652
100 | 0.003451 | 0.00049 | 0.00407 | 1.66747 | 0.0062096

12

10 | 0.094163 | 0.07156 | 0.078124 | 0.54593 | 0.003472
25 | 0.040519 | 0.0336 | 0.03755 | 0.54754 | 0.0295977
50 | 0.020054 | 0.01607 | 0.019316 | 0.56483 | 0.0255977
100 | 0.010981 | 0.00773 | 0.010784 | 0.58094 | 0.0113652
10 | 0.103356 | 0.07608 | 0.185913 | 0.5491 | 0.0062096
25 | 0.038181 | 0.03139 | 0.048603 | 0.54948 | 0.003472
50 | 0.019624 | 0.01574 | 0.021674 | 0.56253 | 0.0295977
100 | 0.010804 | 0.00756 | 0.011344 | 0.58254 | 0.0255977

13

14

10 | 0.10668 | 0.07139 | 0.08347 | 0.55415 | 0.0113652
25 | 0.040211 | 0.03162 | 0.036199 | 0.54641 | 0.0062096
50 | 0.02098 | 0.01647 | 0.019932 | 0.55911 | 0.003472
100 | 0.011635 | 0.00822 | 0.011306 | 0.58611 | 0.0295977

15

10 | 0.101338 | 0.06768 | 0.178541 | 0.50903 | 0.0255977

25 | 0.044411 | 0.03522 | 0.056852 | 0.53591 | 0.0113652

50 | 0.02098 | 0.01647 | 0.023557 | 0.56831 | 0.0062096
100 | 0.010569 | 0.0072 | 0.011139 | 0.57963 | 0.003472

16
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(1) &0 =k
$%Program for estimation of Parameters of weibull
distribution$%$%
rand ('state',sum(100*clock)) ;
n=100 ;
theta=0.5;
lemda=1;
elpha=0.5;
beta=1;

x=(-theta.*log (1-U)) .~ (1/lemda) ;
$%%%%%%%%%%%5%%5%%5%%5%%5%%5%%5%%5%%5%%5%%5%%%%%
T=sum(x.”"lemda) ;

theta mle(q)=T/n;%$%%%%%%%%%mle
PP PPPPPPPPPPPPPPPD
kl=(1/ (n+elpha+l));
theta_mom(q)=kl*(T+l/beta);%%%%%%%%%%%%%%%%minimax_@uadratic
5555555555555 %%55%55%55%55%55%55%55%55%55%55%55%55%55%5%5%5%5%%%
X=log(x);

il=1:1:n;

F=il./(n+1);

Y=1log(-log(l-F));
bl=(X*Y'-n*mean (X) *mean (YY) )/ (sum(X.”2)-n* (mean (X)) "2);%ols
al=mean (Y) -bl*mean (X) ;

55%%%5%%%5%5%%5%5%%5%%%5%%%5%%%5%5%5%5%%5%5%5%5%5%5%5%5%5%5%5%5%5%%%5%%%%

theta med(q)=(median (x)"~lemda)/ (log(2));%median

theta mome (q)=(mean (x) /gamma (1/lemda+1l)) ; tmoment
end

mse mle=mean ( (theta mle-theta).”2);

(( ) -
mse mom=mean ( (theta mom-theta) .”2
mse ols=mean ((theta ols-theta).
mse med=mean ( (theta med-theta) .”2
mse mome=mean ( (theta mome-theta) .

MSE=[mse mle mse mom mse med mse ols mse mome]
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The Efficiency Measure between Bayes and other
Methods for Estimation of Scale Parameter for
Weibull Distribution

ABSTRACT:

This paper is concerned with problem of comparing different estimators
of the scale parameter of two parameters weibull distribution we.,0) where is a
shape parameter and o is scale parameter and then comparing the efficiency of
the estimators which are maximum likelihood and minimax estimator with
(quadratic loss function) ,median method and moment method. the comparison
was done using simulation procedure with different sample size and values of
parameters ,on the bases of simulation experiment we conclude that minimax
method with quadratic loss function was the best method at all sample size and
values of parameters.
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