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KANYARAT HUSMA : ESTIMATION OF VARIANCE OF AN ESTIMATOR BY
CONDITIONAL VARIANCE : A CASE STUDY THE VARIANCE OF MEDIAN. THESIS
ADVISOR : ASSOC. PROF. PAIBOOL RATANAPRASERT. 70 pp.

The aim of this research is to present the principle and the method of
Conditional Variance for estimating variance of the sample median. There are many
well-known methods of estimating variance of an estimator such as Jackknife method
and Bootstrap methods. However , these two methods have some limitations that
depend on the resampling from only one available sample. If the sample is not a
good representative , some characteristics have no chance of occurring in the
resampling , and the estimator of the variance may not accurate enough. In this
research , simulation had been done to compare the efficiency of Conditional Variance
method with Jackknife and Bootstrap methods for estimating the variance of the
sample median. The criteria that uses in comparison is : any method which has the
estimated variance of the sample median closer to the empirical variance of the
sample median is said to be more efficient than the others. The populations that
were used in the study are standard normal distribution , uniform distribution and
contaminated normal distributions.

The results of the study indicate that:

Conditional Variance method for estimating variance of the sample median
is more efficient than the Bootstrap and the Jackknife method in cases of the

contaminated normal distributions both  cn(0.1, p.10.4) When ,—0.10 and cn(o1, p.104) When
p=005.In other case studies , The efficient of the Conditional Variance method for

estimating variance of the sample median is not different from the Bootstrap method
but better than the Jackknife method.
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