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The Tail Probability of Sum of Independent and
Identical Weibull Distributions

Student : Shih-Min Chiu Advisor : Dr. Nan-Fu Peng

Institute of Statistic

National Chiao Tung University

ABSTRACT

The main intention of this thesis is to find the tail probability of sum
of independent and identical Weibull distributions. About enlarging the
sum of independent and identical Weibull distributions with another
independent and identical Weibull random variable, we hope that we can
provide a straightforward calculation to find the new tail probability. First,
we must obtain the tail probability of sum of n Weibull random variables.
And then, employing the tail probability of sum of the n Weibull random
variables , we intend to observe the changes of the tail probability by
increasing a new independent and identical Weibull random variable.

Keyword: sum of independent and indentical Weibull distributions,
hazard function, tail probability
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