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Quantile Mean : Statistical Inferences and Applications

Student: Wei-Ting Jwo Advisor : Dr. Lin-An Chen
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National Chiao Tung University

ABSTRACT

The quantile mean being the average of a pair of symmetric type
quantiles, F™*(«) and F™(1-«), is a robust type location

parameter playing an alternative to the population mean. We extend
this quantile mean to a pair of quantiles where this corresponding
guantile interval is the one with smallest width among all choices of
1- 2« quantile intervals. Parametric statistical inferences and
nonparametric estimation techniques are all addressed. Moreover, an
extension of the quantile mean to a new general L-estimation has
also been provided.
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