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ABSTRACT

The objective of this research aims to study and compare the confidence
interval estimation methods for the parameters of lifetime data, which distributed as
the Lognormal and Weibull, by comparing their average confidence interval widths.
The estimation methods under consideration in this research are Asymptotic
Normality method, Uncorrected Likelihood Ratio method and Signed Square Roots of
the Likelihood Ratio method. The analysis was performed in case of complete data
and type 1l censored data of 10%, 20% and 50% at sample sizes of 10, 20, 30 and 40.
Providing the confidence level of 95% and 99% and the parameter x,o,a and g are

7, 3, 100 and 5 respectively, the experiment was done 1,000 iterations under for each
situation. The results of this research are as follows:

In the cases of complete data for all the parameter and all confidence level
revealed that when sample sizes are 10 and 20, Uncorrected Likelihood Ratio method
gave the smallest average confidence interval. When sample sizes are 30 and 40,
Asymptotic Normality method gave the smallest average confidence interval.

Cases of type Il censored data for all the parameter, all sample sizes and all
confidence level revealed that when censored data of 10% Signed Square Roots of the
Likelihood Ratio method gave the smallest average confidence interval.

For all parameter, estimations, sample sizes and confidence interval revealed
that complete data and type Il censored data of 10% will give percentage of
confidence interval cover parameter value between confidence interval of percentage
of confidence interval cover criteria parameter value. Type Il censored data of 20%
and 50% will give percentage of confidence interval cover parameter value over
confidence interval of percentage of confidence interval cover criteria parameter
value.



