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Maximum Likelihood Estimation in the Weibull
Distribution Based On Complete and
On Censored Samples

A. Crirrorp COHENY
The University of Georgia

This paper is concerned with the two-parameter Weibull distribution which is~
widely employed as a model in life testing. Maximum likelihood equations are derived
for estimating the distribution parameters from (i) complete samples, (ii) singly
censored samples and (iii) progressively (multiple) censored samples. Asymptotic
variance-covariance matrices are given for each of these sample types. An illustrative
example is included.

1. INTRODUCTION

Because of its versatility in fitting time-to-failure distributions of a rather
extensive variety of complex mechanisms, the Weibull distribution has in
recent years assumed a position of importance in the field of reliability and
life testing. Various problems associated with this distribution have been con-
sidered by numerous writers, among whom are Dubey [3], Esary and Proschan
[4], Jaech [5], Kao [6, 7, 8], Lehman [10], Leone, Rutenberg, and Topp [11],
Lloyd and Lipow [12], Menon [13], Procassini and Romano [14], and Proschan
[15]. A major deterrent to wider usage of the Weibull distribution has been
the difficulty in estimating its parameters. Unfortunately, the calculations
involved are not always simple.

This paper is concerned with maximum likelihood estimation in both com-
plete and censored samples from the two-parameter Weibull distribution with
density function

f@) = (/0)z" " exp(—2"/6); =20, v>0, 6>0. )]

When v = 1, this becomes the density function of the well-known one-parameter

exponential distribution. The particular form in which (1) is written was chosen
for the purpose of simplifying derivations of the maximum likelihood esti-
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mating equations. As written here, though differing in form, (1) is equivalent
to the two-parameter Weibull density function considered by Proschan [15],
Menon [13] and others. ‘

Estimating equations obtained here for complete samples are presented in
a form which seems to be somewhat simpler to solve than equivalent equations
given previously by other writers. Estimating equations for censored samples
which arise naturally from life tests which are discontinued before all sample
specimens fail, are presented in a form analogous to that employed for com-
plete samples.” Apparently censored samples from' the Weibull distribution
have received little if any previous attention in the literature. Asymptotic
variances and covariances are given for the estimators obtained here from
both complete and censored: samples.

2. COMPLETE SAMPLES

Consider a random sample consisting of n observations when (1) is the ap-
plicable density function. The likelihood function of this sample is

L , - 207, 6) = 1] (/07 exp (—2/0). @

i=1

On taking logarithms of (2), differentiating with respect to v and @ in turn
and equating to zero, we obtain the estimating equations

dlnkL _=n Elnxi4lzx3.lnxf=0’
dy Y 1 0% |
| ®
dInL _ n 13, =
a0 = gt E I o

On eliminating 6 between these two equations and simplifying, we have

n
Dzl Inz,
1

R ¢
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1

which may now be solved for the M. L. estimate 9. This can be accomplished
with the aid of standard iterative procedures; but in most instances a simple
trial and error approach will suffice. Once two values v, and v, have been found
within a sufficiently narrow interval such that v, < v <1, , linear mterpolatlon

will yield the required value.
Wlth 4 thus determined, 6 is estimated from the second equation of (3) as

n

b= > z%n. * ‘ - (5)

1
The symbol (*) is employed here to distinguish M. L. estimators from the
parameters being estimated.
3. . SiNneLY CENSORED SAMPLES

In a typical life test, N specimens are placed under observation and as each
failure occurs, the time is noted. Finally at some pre-determined fixed time z,

1< - '
=7-llZlna:.-, (4),
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or after some pre-determined fixed number of sample specimens fail, the test
is terminated. In both of these cases the data collected consist of observa-
tions z; , ; , *-* %, plus the information that (V' — n) specimens” survived
beyond the time of termination, z, in the former case, and z, in the latter.
Consistent with standard terminology as employed in [1], when z, is fixed and
n is thus a random variable, censoring is said to be of type I. When n is fixed
and the time of termination r, is a random variable, censoring is said to be
of type II.

In both type I and type 1 I censoring, the likelihood function may be written as

L= (NN ™ [H (v/0)z!™" exp (— xy/ﬁ)] 1 — Flen)]"™ (6)

where in type I censoring, the time of termination z, = z, , and in type II
censoring £, = z, . The distribution function F(z) follows from (1) as

F@) = fo ’ V0 exp (—17/6) di/6

-1 exp (—z7/6).
Accordingly In L follows from (6) and (7) as

@)

InL=nlny—nlné6+@&—1 X Inz, — (1/6) D z!
1 1

— [(N — n)/8]zy + const. (8)

On differentiating (8) with respect to v and 6 in turn and equatmg to zero,
we obtain the estimating equatlons :

E)lnL=_+ Zlnxi—lz*xflnxi=0,

dy Y 1 o

4 : (9)
dInL

3 =“Q+%E*x? =0,

where Z signifies that the summation extends over the entire sample with
the (N — n) survivors assigned the value 7y ; ; 1.. &, or z, . In particular

* n
> zllnz, = > zllnz, + (N — n)zlIn 2q,
1- : -
I
In the form given above, estimating equations (9) are fully analogous with

equations (3) for complete samples, and on eliminating 6 between the two
equations of (9), we have

! Inz, :
[Zgie ] i S, o
X; :

(10)
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to be solved for ¥ employing the same techniques suggested for use in solving
equation (4) in the case of a complete sample. With 4 thus determined, it
then follows from the second equation of (9) that

. * :
=2 i/n. (12)
4. PROGRESSIVELY CENSORED SAMPLES

In many life testing situations, the initial censoring results in withdrawal
of only a portion of the survivors, with some remaining on test and therefore
continuing under observation until ultimate failure or until a subsequent
stage of censoring is performed. For sufficiently large samples, censoring may
be progressive through several stages. Progressive censoring in connection
with the normal and the exponential dlstrlbutlons was considered in an earlier
paper [2]. -

Suppose that censormg occurs progresswely in k stages at times 7'; where
T: > T.y,%=1,2 --- k, and that at the sth stage of censoring r; sample
specimens selected randomly from the survivors at time T'; are removed (cen-
sored) from further observation. If we let N designate the total sample size
as in section 3, and n the number of specimens which fail and therefore provide
completely determined life spans, it follows that '

k
N=n+ 2r. ' (13)

In type I progressive censoring where the T'; are fixed, the likelihood func-
tion may be written as .

L= OIIf(x)g 1—F<T>]", | (14)

where C is a constant, f(z) is the densﬂ:y function, and F(x) is the distribution
function.

With f(z) given by (1) and F(z) by (7), the loganthm of the likelihood func-
tion becomes

lnL=nln7—n~an+(7—1) > Inz;

~ (1/0) ix. (1/6) Zr,T* +InC.  (15)

On differentiating (15) with respect to v and 0 in turn and equatmg to zero,
the resulting estimating equations follow as :

alan=—+ Zlnxi—gz**x}’lnxi=0, :

Y 7 1 . X . (16)
OlnL  n, 1 ¥ o

60 - _0+ 022 xi ..-—.0’

where D, signifies summation over the entire sample with the r; observa-
tions censored at time 7'; assigned the value z; = T . More specifically
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n k
S iz = Yl ne + > rnTIIn T,
. 1 1 (\17)

. f% n k
> z] = Ea:?’—i— ZT.T?’

In the above form estimating equations (16) are fully analogous with equations
(3) for complete samples and with equations (9) for singly censored samples.
In fact equations (3) and (9) may be considered as special cases of equations
(16). Accordingly on eliminating 6 between the two equations of (16), we have

S eime;, 1] 1%
[Z gl 1] Ly, as)
to be Solved for 4 in the same manner as that suggested for solving (4) in the
case of a complete sample and for solving (11) in the case of a singly censored

sample. With 4 thus determined, it follows from the second equation of (16) that

6 = Z z%/n. ' (19)

As noted in [2], intermediate steps in the derivation of estimating equations

~for type II progressively censored samples differ from corresponding steps in

the case of type I samples. The end result, however, is the same in both cases,
and the estimating equations given here are applicable for both sample types.
It is necessary only to keep in mind that the times 7T'; are the times at which
withdrawals are actually made.

5. VARIANCES AND COVARIANCES OF ESTIMATES

The asymptotic vatiance-covariance matrix of (¢, ) is obtained by inverting
the information matrix with elements that are negatives of ‘expected values
of the second order derivatives of logarithms of the likelihood functions. In
the present situation, it seems appropriate to approximate the expected values
by their maximum likelihood estimates. Accordingly, we have as the approx-

~ imate variance-covariance matrix

62 2" -1 .
ALy _ghl) Vo)  Cov ()

EY P dvab 55| » ©0)
o’In L 0’ In L s .

300y |5 T oF s Cov (1,6  V(0)

‘The elements of the information matrix on the left side of (20) follow by dif-

ferentiating (3) for complete samples, (9) for singly censored samples, and (16)
for progressively censored samples. We thereby obtain

For Complete Samples

3’ In L )
- 072‘ -?§= A2+ Z 7(1nx)
FmL| &L S|
v a0 |55 86,9y |55 O Zx‘ oz, @
“InL|" no, 23~
602 ‘/"a - —92 + 9‘3 lle y J
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For Sz'ngly Censored Samples

Sl EEAS DECE

_a;ylr;f 08 _a;oh:wL s —% T2l lna (22)
For Progressively Censored ;Samples
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where as in the case of estimating equations (9), Z* signifies summation over
the entire sample with the (N — =) survivors assigned the value zr , and as
in the case of estimating equations (16), Z** signifies summation over the
entire sample with the r; observations censored at times 7'; as51gned the values
z;=1T,;.

Although the foregoing results are valid in a strict sense only for large samples,
they may be relied upon to provide reasonable approximations to estimate
variances and covariances for moderate size samples. In small samples, it
must be recognized that errors due to bias sometimes greatly exceed the errors
induced by large estimate variances. This is an area which requires further
investigation with respect to the Weibull distribution. Perhaps some linear
combination. of order statistics will ultimately provide unbiassed estimates

that may be preferred over the estimates considered here. At least the max-

imum likelihood estimates are consistent and we are thereby assured that the
bias diminishes as the sample size becomes large.

6. A FIRST APPROXIMATION TO THE SHAPE PARAMETER
The coefficient of variation of the Weibull distribution is a function of the
shape parameter v alone. Therefore with the aid of a suitable graph or table
of this function, it is easy to obtain a good first approximation to, the max-
imum likelihood estimate ¥ by equating the first two moments of a complete
sample to corresponding population (theoretical) moments.
The kth non-central moment readily follows from (1) as

ul = 67T[(k/y) + 1], (29

where I' signifies the gamma function
m) = [ o™ dz,  (m>0).- (25)
[}

Accordingly, when the vaxjiance is divided by the square of the mean, we obtain
the following expression which is a function of ¥ only

v -
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