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Abstract

The objective of this research is to study and compare three interval estimation methods for variance of
random effect in unbalanced hierarchical model; the TG method (Ting et al., 1990), the PB method (Park et al.,
2003) and the LL method (Li ef al., 2005). The considered criteria are based on the confidence coefficients and
the average length of the confidence intervals. The scopes of this research are consisted of the sample sizes (ni)
: (5,8,10), (5,10,15), (5,2,7,5,7,9) and (5,10,15,5,10,15) the intracluster correlation ( p =0.001, 0.1, 0.2, 0.3, 0.4,
0.5,0.6,0.7,0.8,0.9, 0.999) and the confidence level which is 90%. Data is simulated 2,000 times for each situation
by Monte Carlo Technique using SAS software. The simulation results show that the PB method is the best method
for most situations because it provides the smallest average length of confidence interval.
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