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Problem
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Define y(t) to be “Time To Interlock”
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Predict a distribution over the future:
Weibull distribution

f (y ;α, β) =
β

α

( y
α

)β−1
e−(y/α)β , y ≥ 0

(1)

• α > 0 is the scale parameter: larger
→ distribution more spread out

• β > 0 is the shape parameter: affect
shape, not simple shifting or
stretching
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Figure: Weibull distribution PDF
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Predict a distribution over the future:
Weibull distribution
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Network

Figure: Network sketch from WTTE-RNN package
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Loss

• Max likelihood: all data are observed in the past

max
α,β

f (y |α, β) (2)

• Loss = -log likelihood
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Performance

• Distance between obtained “mean/mode-time-to-interlock” and ytrue
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References

• WTTE-RNN package: https://github.com/ragulpr/wtte-rnn
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Wir schaffen Wissen – heute für morgen
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