[ Full PDF

[ DMPS Page

)
]

Discussiones Mathematicae
Probability and Statistics 38 (2018) 56
doi:10.7151/dmps.1199

INTERVAL ESTIMATION OF THE OVERLAP
COEFFICIENT OF TWO NORMAL DISTRIBUTIONS

SIBIL JOSE

Department of Statistics
St. George’s College Aruvithura
Kottayam, Kerala, India

e-mail: sibiljose60@yahoo.com

AND

SEEMON THOMAS

Department of Statistics
St. Thomas College Pala
Kottayam, Kerala, India

e-mail: seemonpala@rediffmail.com

Abstract

Matusita’s measure of overlap is considered for two normal distributions,
without assuming equal variances, and a confidence interval is proposed
using the generalized pivotal quantity approach. Simulation results show
that the proposed method provides better coverage than bootstrap methods.
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