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 This research is an experimental research which has an objective to compare the 
efficiency of three skew coefficient estimators for Pearson type III (P3) distribution. The 
estimates of bias (Bias) and root mean square error (RMSE) of three estimators; biased 

moment estimator, ,G  unbiased moment estimator, ,Gu  and unbiased estimator, sG , are

considered. The study is conducted by simulating the Pearson type III data obtained by 

Wilson Hilferty transformation with mean and standard deviation ,  equal to (0, 1),         

(1, 0.25) and (1, 1)  for skew coefficients ranging from 0.25 to 3. Sample sizes are 20, 50 and 
100.  5,000 replications are done in each combination.

 The results of the comparison between three skew coefficient estimators are sG is the 

best estimator when compared with uG and G estimators in lowest Bias. But the sG estimator 

performs the best in lowest RMSE for the skewed data. G and uG estimators are 

recommended for highly skewed data from the medium and large sample sizes  respectively.
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