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The objective of this thesis is the comparision of interval estimation methods for means of positively
skewed distributions. The estimation methods are the interval estimation method with student-t statistics, the
interval estimation method with Johnson’s statistics, the interval estimation method with Hall's statistics and
the interval estimation method with Chen’s statistics. Chi-square distribution, Log-normal distribution,
Gamma distribution and Weibull distribution are considered. The measures of skewness under the
consideration are 0.5,1.0,1.5,2.0,2.5,3.0,5.0, respectively. The sample sizes are 10,20,30,50 and the
confidence coefficients are 0.90,0.95,0.99, respectively. The consideration has two steps. First, the
confidence coefficient of interval estimation methods are not lower than the determined confidence
coefficient value. The second is the comparision of mean of lower confidence limit, mean of upper
confidence limit and mean of confidence interval length. The experimental data are generated by the Monte
Carlo Simulation technique. Each simulation consists of 3,000 runs and each run consists of 2,000 bootstrap
sample size. The results of this thesis can be concluded as below :

1 The confidence coefficient of interval estimation method with Bootstrap is higher than the non-
Bootstrap.

2. The interval estimation method with Johnson’s statistics is the optimum estimation method for the
upper confidence interval, the two-tailed confidence interval and the lower confidence interval in case
that the measure of skewness is equal to 0.5. However, when the measure of skewness is increase,
more than or equal to 1.0, the interval estimation method with Chen's statistics is the optimum
estimation method.

3. Commonly, the confidence coefficient of interval estimation methods for upper confidence interval are
varied by the measure of skewness but the confidence coefficient of interval estimation methods for
lower confidence interval and two-tailed confidence interval are converted by the measure of
skewness.

4. The mean of lower confidence limit is varied by the sample size, on the other hand, the mean of upper

confidence limit and mean of confidence interval length are converted by the sample size.

Department Statistics Student’s signature. . ' ! 2
Field of study Statistics Advisor's signature..

Academic year 2001



FWIANNTUANIING1A D
CHuLALONGKORN UNIVERSITY



11
12
13
14
15
16
17

18

21
22
23
24
25

2.6

31
32
3.3



41

4.2

4.3

4.4

51

5.2

MLCL

MLCL

MUCL

MUCL



14

411

4.1.2

4.1.3

414

4.1.5

4.1.6

50

50

50

50

50

50

0.90

0.90

0.90

0.90

0.95

0.95

5
10,20,30
.......................... 40
10,20,30
........................... 43
10,20,30
.......................... 47
10,20,30
......................... 51
10,20,30
......................... 57
10,20,30
.......................... 60



4.1.7

50

4.1.8

50

4.1.9

50

4.1.10

50

4111

50

4.1.12

50

421

0.95

0.95

0.99

0.99

0.99

0.99

10,20,30

MLCL

10,20,30
..................................................................... 64

10,20,30
..................................................................... 68

1

10,20,30
..................................................................... 75

10,20,30
..................................................................... 78

10,20,30
..................................................................... 82

10,20,30
...................................................................... 86

0.90

SR 93



4.2.2

4.2.3

424

425

4.2.6

4.2.7

4.2.8

4.2.9

4.2.10

10,20,30

10,20,30

10,20,30

10,20,30

10,20,30

10,20,30

10,20,30

10,20,30

10,20,30

50

50

50

50

50

50

50

50

50

MLCL

MLCL

MLCL

MLCL

MLCL

MLCL

MLCL

MLCL

MLCL

0.90

) TR %
0.90

) DO 9%
0.90

) DO 08
0.95

) JET R 100
0.95

) TR 101
0.95

) SOOI 103
0.95

) TR 105
0.99

) SOOI 107
0.99



4.2.11

4.2.12

431

4.3.2

4.3.3

4.3.4

4.35

50

50

50

50

50

10,20,30

10,20,30

0.90

0.90

0.90

0.90

0.95

50

50

MLCL

MLCL

0.99

...................................................
10,20,30

=

-
10,20,30

———
10,20,30



4.3.6

50

4.3.7

50

4.3.8

50

4.3.9

50

4.3.10

50

4.3.11

50
4.3.12

50

0.95

0.95

0.95

0.99

0.99

0.99

0.99

10,20,30
........................................................................ 135
10,20,30
....................................................................... 140
10,20,30
....................................................................... 145
10,20,30
....................................................................... 152
10,20,30
...................................................................... 156
*
10,20,30
....................................................................... 161
10,20,30
166



44.1

442

4.4.3

44.4

4.4.5

4.4.6

4.4.7

4.4.8

4.4.9

0.90

0.90

0.90

0.90

0.95

0.95

0.95

0.95

0.99

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50
MLCL MUCL

10,20,30 50

MCIL
( ) 173
MCIL
( , .o 174
MCIL *
Y eveeereeeeerneens 178
MCIL
) TR 181
MCIL
( )......186
MCIL
( )......188
MCIL
) IR 192
MCIL
' D R 196
MCIL



4.4.10

0.99

4411

0.99

4.4.12

0.99

5.1.2

5141

5.14.2

5.143

MLCL MUCL

10,20,30

MLCL MUCL

10,20,30 50

MLCL MUCL

10,20,30 50

0.90

10,20,30 50
0.95

10,20,30 50
0.99

10,20,30 50

MCIL
( )erenn
MCIL
« ', Yoo
MCIL
( )
102030 50 .

232



21 8

2.2 e 9
2.3 .. 2,8 B 12
2.4 fl =0 (=0.1641,0.3143, 0.4435, 0.5514,
0.6409, 0.7156, 0.9202 .. e e e 13
25 P=1 a =16, 4, 1.7778, 1,0.64,0.4444,0.16........ 14
2.6 P=1 a =2.2156, 1.5639, 1.2111,0.8631, 0.7686,
L0 3 TSP PR REROP 15
3.21 T, e S eSS ettt e 33
3.2.2 ] N N e e e 35

521 ....235



	ปกภาษาไทย


	ปกภาษาอังกฤษ


	หน้าอนุมัติ


	บทคัดย่อภาษาไทย


	บทคัดย่อภาษาอังกฤษ


	กิตติกรรมประกาศ


	สารบัญ



