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Bayesian Estimation of Three-Parameter Weibull
Distribution

TANG Yincai, HOU Daoyan

School of Fiance and Statistics, East China Normal University, Shanghai 200241

Abstract Two methods of Bayesian estimation of three-parameter Weibull distribution are
considered. One is the numerical integration method based on Laplace method.

The other is based on the Gibbs sampling algorithm.

Key words Weibull distribution Laplace method Bayesian estimation adaptive rejection sampling
Gibbs sampling.

DOI:

7 e he
ARIAFE B
¥ Supporting info
F PDF(369K B)
» [HTML 4= 3C](0KB)
» 275 ik
IR 455 I 3t
P JUASCHETR SR R
b AR A5
BT A A
P IR
k Email Alert
HHRAF B
P AT A% “Weibull
Sy i, Laplace’s ¥ Bayesfiliil,
38 N R, GibbstiltAf. ” f) AHIG S
WA SCAEF ARG
- GiRA
- RIEHK

I A




