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Abstract This study aims to compare the practical performance of three methods to estimate the parameters 
of Weibull distribution. These methods are: the method of maximum likelihood, the method of moments and 
the method of Ordinary least squares. Simulation experiments have been conducted for evaluation purposes 
under different real distribution parameters and different sample sizes.Results showed that the method of 
maximum likelihood seems to bemore appropriate to estimate the unknown parameters for large sample size 
whereas the method of moments and the method of Ordinary least squares can be used for small sample 
sizes. 
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4 3 1

2  

)5.1,5.1(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

18212.17.6182347165182..25711816643.2183..12.71857.61572815371OLS

181..2522.18215.1.2182.5271418171.1511842..1.51866.4...2835377MLE

181.522.4.182332246182.4.6211817.57161841.3334 186142143281661.3MOM

)2,2(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

18235316.18271712618134.1.11834214.4185123.1.1871.6.11284.4126OLS

18214357218252211718123411118317154718543731718.14136118142.44MLE

182162556 1825177341812376.6183117627185166..618712422428717131MOM

)3,3(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

181173231181.3641118371.266184.4.11.1871247272813531458.7.1.6OLS

182457151181144215181.471.4184366164187142.152815..1138263431MLE

182441.71 181114311 181..5421 18427.6.3 1865..314 28213124 187...14 MOM

(OLS):Ordinary Least Square, (MLE):Method of Maximum Likelihood, (MOM):Moment method

3 

)5.1,2(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

18226.4331825663.218126.42.18311.5.118417734418661.45618141.31OLS

18214164118247.1461811.12141831363421843.4645 18714162228416.13MLE

182227576 18255.41. 181261541 18315.217 184317441866.1171 2812.536 MOM

)5.1,3(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

18252.12418113.1.5181.14211183.2631118572127.18.4.1.1.181.546.OLS

18233424.182.13...1816....6183.74321185775.6118.56.2.2285.1111MLE

1823.6.53 182...352 181754.31 183.3.1.4 1857272.118.2173.6 283.3122MOM

)2,3(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

1825651.618117.11.1817.5.2.183....331855.611.18.1.371.18..3451OLS

18214..3218277513.1815.13171836.7..31856.11.518.1.241728.47.1.MLE

18217.773 1827.6.4. 18157.4.5 1836427.7 18541667.18.154.4. 2863142. MOM

(OLS):Ordinary Least Square, (MLE):Method of Maximum Likelihood, (MOM):Moment method

4 

)2,5.1(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

182144.4141826411641811.7467183271134184617226186..543528141111OLS

181.52631.182424.721811.2176181.74.2.18514172318.34732328.16162MLE

181.777457 18244415. 181157135 181.733111846762.1 1871..135 284.4613 MOM

)3,5.1(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

1812556721816.7.2.183511..1184756.5118655477118.2.13.32872375.OLS

182331..5182.1167.181716..5184417.15186611412282615352187341.7MLE

182324571182.71457 181651115 184254747 1862114.6 18..5227. 18133775 MOM

)3,2(  
n=320 n=160 n=80 n=40 n=20 n=10 n=5 Sample size

1812.3244181.1474.1837.155.1847665..186416.4.18...71.118727.54OLS

1823.2..418111411.181..6711184161.37186.17325282..2.3618.24712MLE

18237.271 182.5.325 181.11626 184157.76 186256131 28143.623 18414556 MOM

(OLS):Ordinary Least Square, (MLE):Method of Maximum Likelihood, (MOM):Moment method
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