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Abstract 
 
This paper presents a general class of estimators for estimating various measures in 
normal parent when some a priori or guessed value σ0 of standard deviation σ is 
available in addition to sample information. The bias and mean squared error (MSE) 
of the suggested class of estimators are obtained. Regions are identified under 
which proposed class of estimators are better than the usual unbiased estimator and 
the minimum mean square error (MMSE) estimator. Numerical computation in terms 
of percent relative efficiency established the superiority of the suggested class of 
estimators especially for small samples. The beauty of this paper lies in the 
unification of the problem of estimation of the various measures of normal parent 
such as standard deviation, variance, Fisher information, precision of sample mean, 
process capability index Cp, fourth moment about mean, mean deviation about 
mean etc. 
. 
 
Keywords: Normal parent, shrinkage estimators, guessed value, bias, mean 
squared error. 
 
 
 

 

PHILIPPINE STATISTICAL ASSOCIATION, INC. 
2/F Philippine Social Science Center 

Commonwealth Avenue, Diliman, Quezon City 
Telephone  (632) 920-6513  Telefax  (632) 456-1928 

Email: psa.sec@gmail.com; psai.sec@gmail.com 
PSA website : www.philstat.org.ph 

 
 

 

mailto:psa.sec@gmail.com�
mailto:psai.sec@gmail.com�
http://www.philstat.org.ph/�

