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Shrinkage Estimator of Dispersion of
an Inverse Gaussian Distribution

In Suk Leel) - Young Soo Park?

Abstract

In this paper a shrinkage estimator for the measure of dispersion of the
inverse Gaussian distribution with known mean is proposed. Also we
compare the relative bias and relative efficiency of the proposed estimator
with respect to minimum variance unbiased estimator.

Keywords : Inverse Gaussian distribution, Measure of dispersion,
Minimum variance unbiased estimator, Relative efficiency, Shrinkage
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N3 REF(A,,A)= nst
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<H 1> <FE 2>9F P

h 0.2 0.6 1.0 1.4 1.8
2 -0.69173 -0.34587 0 0.34587 0.69173
4 -0.78535 -0.39267 0 0.39267 0.78535
6 -0.79802 -0.39901 0 0.39901 0.79802
8 -0.79973 -0.39987 0 0.39987 0.79973
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to | NP 0.2 0.6 1.0 1.4 1.8
5 0.64093 2.47649 5459815 2.47649 0.64093
10 0.32236 1.26698 5459815 1.26698 0.32236
’ 15 0.21533 0.85124 5459815 0.85124 0.21533
20 0.16165 0.64093 54.59815| 0.64093 0.16165
5 0.62529 2.49958 2980.95799| 2.49958 0.62529
10 0.31268 1.25031 2980.95799| 1.25031 0.31268
! 15 0.20846 0.83366 2980.95799| 0.83366 0.20846
20 0.15635 0.62529 2980.95799| 0.62529 0.15635

5 0.62501 2.49999 162754.79142|  2.49999 0.62501
10 0.31250 1.25001 | 162754.79142| 1.25001 0.31250

0 15 0.20834 0.83334 162754.79142| 0.83334 0.20834
20 0.15625 0.62501 162754.79142| 0.62501 0.15625
S 0.62500 2.50000 | 886110.52051| 2.50000 0.62500
. 10 0.31250 1.25000 | 88611052051 1.25000 0.31250

15 0.20833 0.83333 | 88611052051 0.83333 0.20833
20 0.15625 0.62500 | 886110.52051| 0.62500 0.15625
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