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Abstract:

In this study, we obtain the estimators of the parameters in the accelerated failure time
(AFT) model, Wei (1992), under type Il censoring, Chan et al. (2008), when the distribution
of the error terms is skew normal (SN). See Azzalini (1985) and Balay (2014) in the context
of SN distribution and AFT model, respectively.

In the estimation procedure, we use the well known maximum likelihood (ML)
methodology. However, we cannot obtain the analytical solutions of the likelihood equations
because of the nonlinear functions. We, therefore resort to iterative methods. Here, we use
iteratively reweighting algorithm (IRA) which is vey popular in robustness studies to solve
the likelihood equations. We also use a modified version of ML methodology initiated by
Tiku (1967,1968) which is a non iterative method to obtain the explicit estimators of the
unknown model parameters.

Finally, we use an extensive Monte Carlo simulation study to compare the efficiencies
of the estimators obtained by using the ML and the MML methodologies. At the end of the
study, we analyzed a simulated data to present the implementations of the methodologies
given in the study.
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