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To find the survival function of a Weibull distribution, we must find the CDF of a Weibull random variable,
whose probability density function can be written as

f(x| α, λ ) = αλxα−1e−λxα
, α > 0, λ > 0.

So then

FX(x) =

∫ x

0
αλtα−1e−λtαdt

= λ

∫ x

0
αtα−1e−λtαdt

Letting u = tα and du = αtα−1dt, we have that

FX(x) = λ

∫ xα

0
e−λudu

= [−e−λu]x
α

0

= 1− e−λxα
.

Finally, since S(x) = 1− F (x), we have that S(x) = 1− (1− e−λxα
) = e−λxα

.
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