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ABSTRACT

The objectives of this study are to propose the estimation method for coefficients of skewness
of Inverse Gaussian distribution with missing values and to compare three estimation methods for
coefficients of skewness of Inverse Gaussian distribution. The following estimation methods are
considered: the simple method, adjusted coefficients of skewness method with term (n—1)/n, and
adjusted coefficients of skewness method with term (n—2)/n. Using Monte Carlo simulations, we
compare the absolute bias (|Bias| ) and the mean square errors ( MSE ) of these estimation methods.
The comparisons were done by using sample sizes (72) equal to 20, 40, 60, 80, 100 and 200 whereas
parameter 4 is 1, parameters A are 1, 3, 5, 10, 15, and 20, and the percentage of missing values are
equal to 5% and 10%. Results of the study are as follows:

For all sample sizes and all parameter values, the |Bias| and the MSE of adjusted coefficients
of skewness method with term (7 —2)/n are the lowest. We can arrange the methods as follows: the

adjusted coefficients of skewness method with term (7 —1)/7n and simple method, respectively.

Key words: Monte Carlo simulation, coefficients of skewness, inverse Gaussian distribution, missing

value
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M2 manuewdsiduysal  (|Bias|) uwazdwmandeuddideunts  (MSE) wed
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p=0.10 (519)
|Bias| MSE
" A % S % C % C, Bs e FC
100 1 1.2126 1.1705 1.1284%* 1.5105 1.4093 1.3117*
3 1.7130 1.6785 1.6441%* 2.9395 2.8225 2.7080%*
5 1.9274 1.8947 1.8621%* 3.7170 3.5920 3.4692%
10 2.1813 2.1500 2.1187* 4.7585 4.6229 4.4893*
15 2.3078 2.2770 2.2462% 5.3264 5.1850 5.0456%*
20 23876 23571 23265% 57010 55559  5.4126*
200 1 1.2300 1.2088 1.1877* 1.5336 1.4818 1.4309*
3 17226 17053 1.6880% 29699 29107  2.8520%
5 1.9364 1.9200 1.9036%* 3.7505 3.6873 3.6246%*
10 2.1897 2.1740 2.1583* 4.7951 4.7266 4.6586*
15 2.3160 2.3006 2.2851%* 5.3641 5.2928 5.2219%
20 2.3953 2.3800 2.3647* 5.7376 5.6644 5.5917*
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