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Abstract

The objective of this research is to compare the efficient confidence interval of variance based on

normal and contaminated normal distribution by sample variance method and resampling techniques
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consisted of jackknife and standard bootstrap methods. The data sample are generated from the normal
distribution with the parameter of mean ( £{) 2 and variance ( %) 2 and 6. The mean and variance of
contaminated normal distribution are the same as the normal distribution, but proportion of contamination
( P ) is 0.1 and scale factor (C) is 2 and 5. The sample sizes ( n ) for this study are set as 10, 20, 30
and 50, and the 95% and 99% confidence intervals. The simulated data is generated by R program and
repeated 1,000 times in each situation. The criterion to consider the best confidence interval is a minimum
value of average width. On normal distribution, the results are shown that sample variance method is the
best confidence interval estimation. For contaminated normal distribution, jackknife and standard bootstrap
methods outperform the sample mean method, and the standard bootstrap method has the average width

narrower than jackknife method.

Keywords: Normal Distribution, Contaminated Normal Distribution, Sample Variance, Jackknife, Standard

Bootstrap
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