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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 Il (P3) distribution. The
estimates of bias (Bias) and root mean square error (RMSE) of three estimators; biased
moment estimator, G, unbiased moment estimator, G,, and unbiased estimator, G, are
considered. The study is conducted by simulating the Pearson type Il data obtained by
Wilson Hilferty transformation with mean and standard deviation(u,c) 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 Gis the

best estimator when compared with G, and G estimators in lowest Bias. But the G, estimator
performs the best in lowest RMSE for the skewed data. Gand G, estimators are
recommended for highly skewed data from the medium and large sample sizes respectively.
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4
LANUAUUL P3 &wdn Ao Adszinadulse@nsanunl G, G, naz G, Tagldmsiians
9 9 ad a o £ g = o
193aA1835UaUANT 1a (Monte  Carlo method) Fauumsanuiluziuvuvesnisiiaes
sa o g’ 3 1 P o ] Aaa
ADIUMTANYMTNG 5,000 AT3luupazanIumMsannvua uaze1de ldsunsun1aana

v
MINITAB 11 for windows 318 lumsAnyuazinizyina lasilsoazdoadail

anuviangvaanmlsluldsunsu

MCONSTANT : suilsiiluainan

MU Aunde

SD Mdnudsuuuinasg

GAMMA Antl

N YUIAAI0E1

I i‘hmuﬂﬁgﬂumsdu%’aga

L msfudumsguioya (1-1)

S drufsaunasguvesdanls M
MBAR Aundgvosials M

GBAR smualiiludunls 61

BIASG f1 Bias Y94A213 21041011084 G
BIASGU A1 Bias voeaszana lueudes G,
BIASGS A1 Bias voea1lszana luewdes G,
RMSEG A1 RMSE w09a11)521aueudss G
RMSEGU A1 RMSE vo9i1szana lioudes G,

RMSEGS A1 RMSE vo3a11szana lioudes G,
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12

13

MACRO

COMPARISON

MCONSTANT
MCONSTANT
MCONSTANT
MCONSTANT
MCOLUMN
MCOLUMN

GAMMA MU SDNILKI1 K3 SM MBAR GBAR M2 M3
M4 M5 M6 M7 M8 M9 M10 M11 M13 M14 M15 G1 G2
G3 T1T2T5 T8 T11 BIASG BIASGU BIASGS RMSEG
RMSEGU RMSEGS

ZP K2 K4 K5K6 KTMM1MI12GGU GS T3 T4 T6T7 T9
T10

LET GAMMA = 0.25

LETMU=0
LETSD=1
LETN=10
LET I=5000

DOL=11

SnaeefvesguNNNsuanuauY P3 1ae3T Wilson Hilferty transformation

Random N ZP;

Normal 0 1.

LET K1 = 2/GAMMA

LET K2 = (GAMMA*ZP)/6
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14
15
16
17
18
19

20
21
22
23
24
25
26
27
28
29

30
31
32
33
34

35
36
37
38

LET K3 = GAMMA**2/36
LET K4 = (1+K2-K3)**3
LET K5 = K1*K4

LET K6 = K1*K5

LET K7 =K6-K1

LET M = MU + (VAR*K?7)
snnamilsanamesdulszansanudildnndlszanaewdes G
LET SM = STDEV(M)
LET MBAR = MEAN(M)
LET M1 = M**3

LET M2 = SUM(M1)

LET M3 = M2/N

LET M4 = S**2

LET M5 = 3*MBAR*M4
LET M6 = MBAR**3

LET M7 = 1/S**3

LET G1 = M7*(M3-M5-M6)

v
=\

smnamdsznavesiinlszansanudildnndisznabiewtes G,
LET GBAR =Gl

LET M8 = 1+(6.51/N)+(20.2/N**2)

LET M9 = (1.48/N)+(6.77/N**2)

LET M10 = M9*(GBAR**2)

LET G2 = GBAR*(M8+M10)
smnamdsznavesdinlszansanudildnadaszanabiewte G,
LET M11 = 1+(6/N)

LET M12 = (M-MBAR)**3

LET M13 = SUM(M12)

LET M14 = N*M13
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39 LET M15 = (N-1)*(N-2)*(S**3)
40 LET G3 = M11*(M14/M15)
41 LET G(L) =Gl
42 LET GU(L) = G2
43 LET GS(L) =G3
44 ENDDO
e Bias vosiaszanadanlszansnnnt G, G, maz G,
45 LET T1 = SUM(G)/I
46 LET BIASG = TI-GAMMA
47 LET T2 = SUM(GU)/1
48 LET BIASGU = T2-GAMMA
49 LET BIASGS = MEAN(GS) - GAMMA
fae RMSE veasnlszanadanlszansanu G, G, Moz G,
50 LET T3 = G - GAMMA
51 LET T4 = T3**2
52 LET T5 = SUM(T4)/1
53 LET RMSEG = SQRT(T5)
54 LET T6 = GU - GAMMA
55 LET T7 = T6**2
56 LET T8 = SUM(T7)/1
57 LET RMSEGU = SQRT(TS)
58 LET T9 = GS - GAMMA
59 LET T10 = T9**2
60 LET T11 = SUM(T10)/1
61 LET RMSEGS = SQRT(T11)
62 PRINT BIASG BIASGU BIASGS RMSEG RMSEGU RMSEGS
63 ENDMACRO
wnemg  dwmsumsiiaesdeyaiiedinszinnnsdinanyn ¥ Tsunsuderind Tao nldon
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