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The Significance Points in Preliminary Test in Estimating
Variance Based on Two Samples

Katuomi Hirano
(The Institute of Statistical Mathematics)

The problem of whether to pool two samples in estimating variance of a normal distribution
is often decided via a preliminary F-test. In general, since the preliminary test estimation
always depends on the significance level of the preliminary test, one can not uniquely decide
the estimator. The methods toseek the optimal level of significance for the preliminary test
were given by Toyoda-Wallace [13], Ohtani-Toyoda[l11] 'and Hirano [8]. In the paper we
discuss three methods in detail, and our method is justified by the discussions.
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