#95-17

The Relative Efficlency of Several Statistics Measuring Skewness

by

Richard A. Groeneveld
Towa State University

Abstract
Several statistics measuring skewness are compared, Including the classical
standardized third central sample moment. For distributions with finite
support, two new functionals measuring skewness are introduced and are shown
to have sultable properties as skewness measures. The natural sample
estimates of these functions are compared for several families of skewed
distributions with finite support. The new measures are shown to outperform
the sample standardized third central moment 1In certain cases. For
distributions with infinite support, the classical statistic is compared with
two sample estimators suggested by recently proposed skewness measures. For
distributions closé to normality, but slightly skewed, the classical
coefficient 1s shown to be more sensitive than these estimators. For
long-tailed distributions close to symmetry, but slightly skewed, one of the

new estimators is shown to outperform the classical estimator.




