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. The purpose of this study is to investigate the four estimation
methods in Discriminant Analysis namely, 1. Shrunken-D/estimator or DS
method 2. Leave-one-out estimator or ~ method 3. Resubstitutionestimator
or Rmethod 4. Bootstrap estimator or B mathod, using mean square errors
as maens of comparison.

The data for each_experiment were obtained through simulation using
the Monte Carlo technlc%ue. The computer program was designed to calculate
the mean square error for each methods in different situations with varying
samgle size .10, 20, 25, 50, 100; number of independent variables gk)5 3,5,
7, 9 and square root of Mahalanobis distance (A) 0.0, 0.5, 1.0, 1.5, 2.0,
2.5, 3.0,For each case the experiment was repeated 500 times and bootstrap
sampling was repeated 100 times.

Results of the study are as follows

Sample size number of independent variables and square root
of Mahalanobis distance had affected to mean square errors.
When number of independent variable was increased,  method

Is better than R method DS method and B method.

For almost cases, R method gave low efficiency.

The importance factor, which estimators should estimate the
conditional error rate, Is square root of Mahalanobis distance.
When 0.5 = B method should be used to estimate the .
conditional error rate.

When A > 0.5 | if kK » 7 then DS method should be used to
estimate the conditional error rate, otherwise using  method.
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