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Abstract:

The two-parameter Inverse Weibull distribution is one of the important distributions« a new study has
been made for the distribution through fuzzy interval parameters estimation¢ two ways (Fuzzy Maximum
Likelihood Method« Fuzzy Relative Maximum Likelihood Method). In order to find the best estimation
method« Monte Carlo simulation method based on MATLAB program was used¢ by studying two mod-
els for different sample sizes (small¢ medium¢ large) and choosing different values for the distribution
parameters¢ and the aim of it is to study the behavior of the measures using the Average Mean Squared
Error and probability of coverage« The advantage was in estimate of the interval method fuzzy Relative
maximum likelihood sample sizes Small¢ medium and large.
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0.31530 | (0.29779:0.33281) | 0.035019 0.65 0.71336
FRMLE | 1.1037 | (1.03508:1.17232) | 0.13723 0.94 0.00336
1.08046 | (1.06357:1.09735) | 0.033784 0.96 0.01775
MSE of
e | MSE( MSE(2) MSEQ3) best
0.16628 0.13287 2.36187¢-05 3
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FMLE 0.82180 (0.63912:1.00449) 0.365375 0.88 0.315158
1.82433 (1.80444:1.844215) 0.039766 0.92 0.216221
FRMLE 0.82180 (0.639121:1.004497) 0.365375 0.88 0.315158
1.82433 (1.8044491.844215) 0.039766 0.92 0.216221
MSE of
odel MSE(1) MSE(2) MSE(3) best
0.011147 0.00023904 0.011147 2
FMLE 1.260193 (1.12801:1.39237) 0.26435 0.96 0.05016
1.447741 (1.41991:1.51556) 0.055644 0.97 0.000034839052188
FRMLE 1.26019 (1.12801¢1.39237) 0.2643 0.96 0.05016
1.447741 (1.41991:1.51556) 0.05564 0.97 0.000034839052171
MSE of
Y MSE(1) MSE(Q2) MSE(@3) best
0.000296627056852428 0.0006086 0.000296627056845082 3
FMLE 1.2409 (1.12470¢1.35722) 0.232513 0.96 0.0341366365908918
1.47043 (1.44670:1.50415) 0.057543 0.97 0.0197110057590589
FRMLE 1.24096 (1.12470¢1.35722) 0.232513 0.96 0.0341366366248745
1.47043 (1.4467:1.5041) 0.05754329124 0.97 0.0197110057193363
MSE of
model MSE() MSE(Q2) MSEQ) best
0.000116378 0.0006977 0.00011637829 3
FMLE 1.17910 (1.09103¢1.26717) 0.17613 0.96 0.01741
1.49969 (1.48295:1.51644) 0.03348 0.97 0.00020
FRMLE 1.17910 (1.09103¢1.26717) 0.17613 0.96 0.01741
1.49969 (1.48295:1.51644) 0.03348 0.97 0.000201
MSE of
odel MSE(1) MSE(2) MSE(3) best
1.095185¢-05 0.00332 1.09518650697¢-05 3
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FMLE 1.215756649 (1.14042:1.291093) 0.1506 0.96 0.01313
1.487723857 (1.472835:1.502611) 0.0297 0.97 0.00818
FRMLE 1.215756649 (1.140420:1.29109) 0.1506 0.96 0.01313
1.487723857 (1.47283:1.50261) 0.0297 0.97 0.00818
100
“fnsoﬁe‘if MSE(1) MSE(2) MSE(3) best
1.7834e-05 0.004699 1.7834e-05 3
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