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Abstract: A unified ranked set sampling scheme is proposed to estimate the population mean. In such
a scheme various existing ranked set sampling schemes are combined in order to minimizing the error of
ranking and cost of sampling. It is shown that the sample weighted mean of the proposed scheme is more
efficient than simple random sample mean. Also, assuming the underlying distribution is normal, the existence
and uniqueness of maximum likelihood estimator of the location parameter are investigated. The pairwise
relative precisions of the derived estimators are compared using simulation and numerical computations. It
is concluded that a combination of existing sampling schemes may be considered as a good suggestion with
rather high efficiency. A cost analysis is also performed. Some conclusions are eventually stated.
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1. Introduction

A sampling method based on rankings is called ranked set sampling (RSS) which was introduced
by [9]. In this scheme, first of all, & independent sets each containing k samples are considered
from an infinity population. Each set is ranked by visual inspection or by some other relatively
inexpensive methods, without actual measurement of the variable of interest. Then, the jth (j =
1,2,...,k) judged order statistic from the jth set is measured. If such process is repeated m times,
the following data set is obtained

ngg‘)s - {Xl(l:k)lu X2(2:k)17 ceey Xk:(k:k)l) ceey Xl(l:k)nu X2(2:k)m7 seey Xk(k:k:)m}7

where for r=1,....,k and i =1,...,m, X, (j.x); stands for the recorded observation of the rth set in
the ith cycle and the expression within parenthesis represents the order of observation. That is, for
Jj=1,...,k, X,(.x); means that in the rth set of the ith cycle, the jth order statistic in a random
sample of size k is recorded. We use this notation throughout the paper. For more details about
order statistics and their applications, one may refer to the books by [6] and [3].

[17] showed that the mean of RSS is unbiased for the population mean and it is more efficient than
that of simple random sample (SRS). This method can reduce cost of sampling and increase the
accuracy of results. Using concomitant variable, various estimators for estimating the population
mean are presented by [14], [8] and [16]. [7] investigated the group sequential comparison of two
binomial proportions under RSS. [12] studied the problem of prediction of order statistics and
record values based on ordered RSS.

Here, we recall some existing sampling based on the idea of RSS. These schemes can be used to
estimate various parameters of the underlying population such as mean, median and range.

[13] introduced extreme RSS (ERSS) scheme for estimating the mean of population. We explain
this scheme when k is even. Assume that there are k£ independent sets each involves k samples
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from the population of interest. We select visually the sample minimum from the first k/2 sets and
the sample maximum from the last k/2 sets. If k is odd, the scheme can be also illustrated. The
corresponding data set of ERSS with m cycles is given by

Xss = (X100 Xaas - Xg 1y X2 gy - Xeebys- - -
Xl(l:k)ma X2(1:k)m7 ceey X%(Lk)ma X%(k;k)ma EEX) Xk(k::k)m}'

The moving extreme RSS (MERSS) was introduced by [1]. They consider k independent sets
for which the jth one includes j sample points (j =1,2,...,k). That is, the first set contains 1
observation, the second set has 2 sample points and so the kth set has k observations. If only
the largest or smallest judged order statistics from each set is measured, then MERSS Type-I or
MERSS Type-II schemes are obtained, respectively. These data sets with m cycles are given by

XE\Z%RSS_[ - {X1(1:1)17 X2(2:2)17 ceey Xk(k:k)l? ceey Xl(l:l)m7 X2(2:2)m7 ceey Xk(k:k)m}7
and

X oo 1= { X1 Xo@ayts oo Xeryrs Xi(t1ym Xo(t:2ymy - Xk(1:kym }
respectively. The aforementioned data sets can be combined together which is known in general as
MERSS. This scheme has been considered by some authors, such as [5].

[10] proposed a new scheme for estimating the mean of population based on median of ranked sets
and called it as median RSS (MRSS). Assume that & (which is even) independent sets, each contains
k independent and identically distribution observations, are taken from an infinity population. In
an MRSS, the (k/2)th judged order statistic from the first k/2 sets and the (k/2 + 1)th judged
order statistic from the last k/2 sets are measured. If such scheme is repeated m times, the data
set

m) k/2 k .
X hgs = {{Xﬂk/zk)i}jil U{X /211090 i a1 1= 1,240, m}

is obtained, where A U B stands for the union of the sets A = {Xj(k/g;k)i}?ii and B =
{ X0 /2+11k)i}?:k 241 [2] used the auxiliary information in MRSS scheme to derive the ratio esti-
mator of the population mean.

Note that when the ranking error is occurred in each of the above mentioned schemes, the validity
of the results is reduced. On the other hand, the error of ranking in the ERSS, MERSS Type-I
and MERSS Type-II, in which only the extreme order statistics (maximum or minimum) in each
set are measured, is less than other schemes. However, the ordinary RSS and MRSS schemes are
more appropriate to inference about the population mean. Hence, this question arises: Does there
exist any sampling scheme containing all aforementioned schemes such that in spite of reducing the
ranking error leads to rather high efficiency for estimating the population mean? Toward this end,
we consider my, ma, m3,my and ms cycles of RSS, ERSS, MERSS Type-I, MERSS Type-II and
MRSS schemes, respectively. We call this procedure unified RSS (URSS) scheme with the following
data set

Xuvrss = {XE%”;Q U Xg}ggs U XS\T]%)RSS—I U XSVTE)RSS—H U XS\?}?SS )

such that M = Ele m;. This scheme may be used to minimize the error of ranking and cost of
sampling. Any permutation of m=(m;,my, ms,m4,ms) may be suggested to use in practice, if
its efficiency is a little less than the most efficient permutation, but its ranking error or cost of
sampling is less than it. It is clear that the URSS may reduce to the existing schemes if all of
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m;’s (i=1,...,5) equal to zero except one. For example, when m; = my = ms =my4 =0, the URSS
reduces to MRSS scheme with M = ms cycles. [15] obtained an estimator for distribution function
via combining the ERSS and MRSS schemes, i.e., when m; = m3 =m,4 = 0 while my, ms # 0.

The rest of the paper is as follows. In Section 2, the weighted mean of Xy rss is considered as an
estimator of the population mean. It is shown that the proposed estimator is unbiased and it is more
efficient than the mean of an SRS. In Section 3, we focus on the normal distribution. The sample
mean and maximum likelihood estimator (MLE) are derived for the location parameter based on
URSS and their properties are investigated. It is shown that the MLE exists and it is unique. In
Section 4, the relative precisions (RPs) of the proposed estimators in Section 3 are compared via
simulation and numerical computations. It is concluded that a combination of existing sampling
schemes may be suggested as a good choice in practice with rather high precision. Cost analysis
based on the relative efficiency (RE) is presented in Section 5. In Section 6, some conclusions are
stated.

2. Estimation of the population mean

Let 1 and 02 be the mean and variance of the underlying population, respectively. Here, we focus
on estimating p based on URSS scheme. First of all, note that the the population mean may be
estimated using the sample mean of the RSS, ERSS, MERSS Type-I, MERSS Type-II and MRSS
data sets separately as

=L 30 X

i=1 j=1

Xgﬁ)ss:ﬂiZ{ZX j(L:k)i T Z X (kk)l}

=1 Jj= 7"1‘1

§‘H

v (m)
XMERSS—1 =

m k
— (m 1
XJ(W%RSSJJ = mk Z Z j(1:5)

and

Xilnss = kZ{Z (kk)ﬂ‘ZX +1k)z}

i=5+1

respectively. Therefore, by averaging all of the above statistics, a reasonable estimator for the
population mean based on URSS scheme can be introduced as follows
5 mi1 s(m mQ*(m) m My 5 m ms &(m
Xurss = MXz(asls) + MXEP;SS + MX](\/[ESRSS rt M Xz(vu}lgassfu + sz(wg)ss- (2-1)
The proposed estimator can be interpreted as both weighted mean of all means of different
schemes and arithmetic mean from URSS data set. Therefore, the Xy grgs is a moment estimator
for the population mean. )
In the following theorem, we prove analytically that under some conditions, the statistic Xy rss
is an unbiased estimator for p. Then its efficiency is compared with the mean of an SRS data set,
denoted by Xgsrs.
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THEOREM 1. Suppose that ms = m, and the underlying distribution is symmetric. Then, Xy rss
is unbiased for p with variance

k k
_ 1 1
VQT(XURSS):W{Tnd( *%Z /.ij; )+m201k+kz % +m50-k k} (2 2)

where ., and a?:k are the mean and variance of the jth order statistic in a random sample of size
k, respectively.

PROOF. First of all, note that X zgg is an unbiased estimator of u [17]. Next, using the symmetric
property of the underlying distribution around p, we have (see, for example, [3, p.26])

Xjk = 20— Xy jirk (2.3)
Therefore,
B 5 k
Bxgie) = b 30 (S Xt Y Xsan )
=1 tg=l j=k+1
%
= E{ZX(1k1+ Z X(kk)l}
Jj= j"rl
1
= §E(X1:k + X))
= p. (2.4)

By considering m3 =m, and using (2.3) we can write

o . 1 ms k k
E {XJ(VIJS;%SS—I + Xz(vzél}{ss—n} = msk ZE {ZXj(j:j)i + ZXj(ltj)i
i=1 =

j=1
1 ms3 k
B S K] 43 i
i=1 =1
—ou. ’ (2.5)

Similarly,

LRI 12 DR SR

j=5+1
= ’E {Xg:k +X§+1:k}
- §E{X%:k+2qu§:k}
= [ (2.6)
Therefore, using (2.1), (2.4), (2.5) and (2.6) we have

E{XURSS}— M-l-ﬁ +2M,M+Mﬂ M-

On the other hand, the variance of the X et is [17]

k
o 1
Var(xig) = - {2 - w2}
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Also, using (2.3), for ERSS scheme we get

. 1 mo 5 k
VCL’I"( ER?S) (ka)Q Z { Z VaT(Xj(lzk)i) + Z VaT(Xj(k:k)i)}

i=1 © j=1 j:§+1

Similarly, it can be shown that

VaT(X](\ZLESRSS 1+ XJ\%;?SS ) T k:2 Zal 40

and
Var(X (ms) )= L or .
MRSS m5k 5k
Now, since the different sampling schemes are independent, the proof is complete. O

REMARK 1. If remove the condition ms = my in the Theorem 1, then the X, rgs will not be
unbiased and it can be easily shown that

- my+me+2ms+m m —m:
E{XURSs}: ! 2M 3 5 1 dz,ulg

Note that the mean of an SRS data set of size Mk is an unbiased estimator of p with variance
o?/(MFk). Hence, under the assumptions of Theorem 1, Xy gss is more efficient than Xgpg, provided
that

k k
my 1
% E [k — )+ my (0% — 2)+2m3<k E O'ij0'2> +ms (O’%*O’Q) <0. (2.7)
j=1 =1

In the next section, we show that the condition (2.7) holds for the normal distribution. Moreover,
the MLE of the location parameter is investigated.

3. Normal distribution

In this section, the normal distribution with the location and scale parameters p and o, respec-
tively, denoted by N(u,0?), is considered. It is assumed that o is known and so without loss of
generality, we take o = 1. The estimator Xypgs in (2.1) and also the MLE of p are investigated
based on URSS scheme.

From Theorem 4.9.1 of [3, p.91], for the N(u,1) distribution, we have

k
Zai,j:k =1, i=1,2,..,k,
j=1

where o; ;. stands for the covariance between the ith and jth order statistics. Moreover, assuming
E(X2,)+E(X?,) < oo, [4] showed that ¢; ;.. > 0. Therefore, for i = 1,2, ..., k, we get 07, = 0, ;. < 1.
That is, the variances of the order statistics in a random sample from N (u,o?) distribution is less
than o2. Hence, the inequality in (2.7) holds and so we get

VGT(XURss) S Va?"(XSRs). (31)
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On the other hand, according to Theorem 1, X zgs is unbiased for j, when ms = my,. Therefore,
in this case, Xy rgs is more efficient than Xggg. Other cases are studied in Section 4.

In what follows, the MLE of p is investigated. Let us denote the cumulative distribution function
(cdf) and probability density function (pdf) of underlying population by F(x;0) and f(z;0),
respectively, where @ is a vector of parameters. Then, the likelihood functions of @ based on the
data sets Xg;nsga Xg}gs& XEVT%RSS—DXE\Z%RSS—H and Xs\?})%’,SS are given by

Liss(6) {k'H < )} HHf 25405 0) (F (2505005 0)) (F(501:0))"

=1 j=1

m

5 k
Lss(6) = H{H’ff 250053 0) (Flajami 0) [ ’ff(l'j(k:k)i;9)(F(%<k:k>i;9))k_l}’

i=1 *j=1 j=k11

LgWERSS 1 HHJf Tj(j:4)i 0 ( j(j:j)i;e))j_l7

=1 j5=1

j—1
LSZ%RSSJI HHJf (1555 0 (% 1])u9))j )

i=1j=1

and

k! mk m o 3 o k
LMRSS(H):{(k)!(k_l)I} H{Hf( J(2k)2,9)(F( ](2k)z’9)) _I(F(x](g k)”e))?
T £ 51005 O F @5 00053 00)F (P kﬁ,o»’“},

j=%+1

respectively, where F(-) =1 — F(-) stands for the survival function. Therefore, likelihood function
of 8 based on Xy rsg is as follows

Lurss(8) = {L553(0)} {Liiss(0)} > { L1 Ehss—r(0)} * { Ly #rss—1r(0) ) {LiTRs5(0)} ", (3:2)

where, for i=1,...,5,

5 — l,mi>0,
T O,mZZO

[5] obtained the MLE of the scale parameter of normal distribution based on MERSS scheme.
Here, we show that the MLE of the location parameter of normal distribution based on a URSS
data set exists and it is unique. Let us denote the pdf and cdf of the standard normal distribution
by ¢(-) and ®(-), respectively. Using (3.2) and doing some algebraic calculations, the likelihood
equation of u in N(u,1) distribution, on the basis of URSS, is obtained as

ol(p) O(x;(jik)i — 1) A O(@i(myi — 1)
on ; 321 { i~ (7 1) e =g D(p = j(5:0):) }
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N Z { Z (x](l it (F—1) P( ()i — 1) ) N zk: <xj(k:k)i C(h—1) P(2jsyi — 1) ) }

(p(ﬂ_xj(l:k)i) q’(%‘(k;k)i — )

k+1
(25(33]' Jij)i ¢($j(1:j)i - N)
+ E:{IM )z—J—U— E T+ (1) =
;] 3 70 (@550 — ;J < (k= x5(1:5)1)

N C Ty E (@ (5a; — 1)
*Z{Z(’”ﬂ%w—(a‘” e &)

1)
<I>(~/U( k)i — i) Q(I)(N_xj(gzk)i)
- i(5+1:k)i —
s (xj(’2“+1:k)i_];$i 5 y1n)i u))Jr(l; 1)¢(:cj(§+ 8 u))}:()’ 53

j=k41 j(7+1:k)i (I)('u’_xj(§+1:k)i)

where [(11) stands for the log-likelihood function of u. It is clear that the left hand side of equation
(3.3) is a continuous function of x4 and it converges to 400 and —oo when p tends to —oo and +oo,
respectively. It means that there is at least one root and so the MLE of pu, denoted by fi, exists.
Now, we will show that the MLE of u is unique. To prove the uniqueness of fi, it is enough to show
that 381(5) is negative. By performing some calculations, it is not hard to show that

()

2 =—ME—m+mn
where
7 _izk:(j 1)¢(yj(j:k)i) <y( o (yJ(J k)z)) 1 72”2: zk: y](k k)z
1= — 1)\ YiG:k) —
~ ~ (yim) 77 2 (Ysmi) = 5 2Wiem)
7
k
y](*’C k)i (yJ(J J)l) < ¢( Yi(:g)i ))
X Yj(k:k i+ > + Y; 7
(s )+ 20 = 528 (o s
k
N (ﬁ B 1)§ { 22: (Y; (ki) <y . qb(y](g k)z)) n k zk: Pk 41:8)0)
i(5:k z
2 -1 i (I)(yj(g:k)i) IR (ZJJ k k)z) 2 =kt (I)(yj(gﬂzk)i)
(ot ¢(yj(§+1;k)i) ’
J(F+1:k)i (I)(yj(%+1:k)i)
and

my 5
N2 = ZZ (k—7) 2 O(WiGmyi) <yj(j:k_ W) k1) ZZ AYiam)

)i =
= ~Yj(isk)i) (—y;(ini) = (=Yjami)

my  k . )
X <yj<1:k)i - (IW) +> ) G- 1)W (yj(l:j)i - ¢<y(1)>>

prar i D(—yj.) D(—yja4)i)

k

k 5 2 ¢(yj(k~k)i) < ¢(y3( k)z) : yj( +1:k)i )
S ) () y kS

2 4 { — O(— (k) ( yj(%:k)i)

Yk k)l) =kt y]( +1k)z)

" _ ¢(yj(§+1:k)i)
Yik k)i (I)(iyj(ngl:k)i) )

such that y,(j.k) = Zr(j:k)i — i, for each 7,7,k and 4. Since ( + ¢($)) >0 and ( — @sz ) < 0 for all
x (see, [5]), so it is clear that n; >0 and 7, < 0 and therefore 8655 ) is always negative. Hence, the
MLE of p is unique. But, since there is no any closed form for ji, it can be obtained numerically.
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4. Simulation and numerical computations

In the previous section, we proposed two different estimators for the location parameter of
the normal distribution based on the URSS scheme. Further, it was deduced that in the case of
ms =mu4, Xyrss is more efficient than Xgps. In this case, we now compute the relative precision
(RP) of the MLE based on URSS scheme, /i, with respect to Xyrss. Such a comparison helps us
to determine the best choice of m in practice. The RP of the estimator 77 with respect to T, is
generally defined as

MSE(Ty)
RP(T,,Ty) = W()
where MSE(T) stands for the mean squared error of 7. To compute RP(ji, Xyrss), we obtain
MSE (Xyrss) from (2.2) using numerical computations. The MLE of u though has not any closed
form, but we can obtain it by simulating the equation (3.3). To this purpose, we are used uniroot
command to find the root of the equation (3.3) using simulation in R software. The simulation
algorithm is repeated 10° for all permutations of m = (m;, my, ms, my, ms) that ms = m, and then
the MSE(f2) is computed. The results are presented in Table 1 for M =5 and k =4,6. In this case,
there are 34 permutations for m which are sorted in descending order of RPs.

From Table 1, in the problem of estimation the mean of normal distribution, for all permutations
of m with ms =my, it is deduced that

e The RP of the estimator j is more than X rss-

e By increasing k, the RPs increase, which is trivial.

e Combining some of various existing sampling schemes leads to the most RP for MLE; they are
(0,0,2,2,1) for k=4 and (0,0,1,1,3) for k£ = 6. Nevertheless, there are some other permutations of
m for which the RP(j1, Xyrss) is at least 98 percent of the highest RP. So, with a little connivance,
there are more than one choice for the permutations of m in practice. Among these choices, one

may select the one with the minimum ranking error and cost of sampling.
Table 1. Values of RP(jfi, Xyrss) for all permutations of m with mz; =m4, when k=4,6 and M =5.

k=4 k=4 k=6 k=6
m RP m RP m RP m RP
(0,0,2,2,1) 1.13778 (2,3,0,0,0) 1.04158 (0,0,1,1,3) 1.24255 (3,2,0,0,0) 1.08563
(0,0,1,1,3) 1.12709 (3,1,0,0,1) 1.04121 (0,1,1,1,2) 1.22414 (0,2,0,0,3) 1.08198
(1,0,1,1,2) 1.12296 (5,0,0,0,0) 1.03989 (1,0,1,1,2) 1.22371 (4,1,0 0,0) 1.08159
(2,0,1,1,1) 1.12237 (2,2,0,0,1) 1.03876 (0,0,2,2,1) 1.22062 (1,3,0,0,1) 1.08051
(0,1,1,1,2) 1.11842 (0,2,0,0,3) 1.03667 (2,0,1,1,1) 1.21281 (2,3,0,0,0) 1.07995
(1,0,2,2,0) 1.11624 (1,2,0,0,2) 1.03479 (1,1,1,1,1) 1.19851 (3,1,0,0,1) 1.07909
(3,0,1,1,0) 1.11264 (3,2,0,0,0) 1.03391 (3, 0,1,1,0) 1.19668 (2,1,0,0,2) 1.07406
(0,2,1,1,1) 1.11217 (0,4,0,0,1) 1.03305 (1,0,2,2,0) 1.18392 (1,4,0,0,0) 1.06957
(1,1,1,1,1) 1.11003 (2,1,0,0,2) 1.02989 (2,1,1,1,0) 1.17284 (1,1,0,0,3) 1.06422
(0,1,2,2,0) 1.10630 (3,0,0,0,2) 1.02985 (0,2,1,1,1) 1.16993 (4,0,0,0,1) 1.06103
(2,1,1,1,0) 1.09863 (1,1,0,0,3) 1.02978 (1,2,1,1,0) 1.14771 (5,0,0,0,0) 1.05807
(1,2,1,1,0) 1.08123 (1,4,0,0,0) 1.02943 (0,1,2,2 0) 1.12564 (3,0,0,0,2) 1.05257
(0,3,1,1,0) 1.07445 (0,5,0,0,0) 1.02567 (0,3,1,1,0) 1.10036 (0,1,0,0,4) 1.05154
(1,3,0,0,1) 1.04491 (2,0,0,0,3) 1.02274 (1,2,0,0,2) 1.09473 (0,5,0,0,0) 1.04334
(4,1,0,0,0) 1.04449 (0,1,0,0,4) 1.01981 (0,3,0,0,2) 1.09010 (2,0,0,0,3) 1.03457
(4,0,0,0,1) 1.04196 (1,0,0,0,4) 1.01473 (2,2,0,0,1) 1.08979 (1,0,0,0,4) 1.02077
(0,3,0,0,2) 1.04162 (0,0,0,0,5) 1.00367 (0,4,0,0,1) 1.08592 (0,0,0,0,5) 1.00510

When the condition ms = my is omitted, the values of RP(ji, Xyrss) and RP(Xyrss, Xsrs) should
be computed. For M =5, the number of all permutations of m is equal to 126. Table 2 shows the
RPs for k=4 and 6. The RPs in this table are computed as illustrated in Table 1. To summarize
the results of these tables, only the first ten highest and the last ten lowest RPs are reported.
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Table 2. The RPs for some permutations of m, when k=4,6 and M =5.

k=4 k=6
RP(f1, Xurss) RP(Xurss, Xsrs) RP(f1, Xurss) RP(Xurss, Xsrs)
m RP m RP m RP m RP
(0,0,0,3.2) 1.16215  (0,0,0,0,5) 2.77426  (0,0,2,1,2) 1.26525  (0,0,0,0,5) 4.06153
(0,0,2,1,2) 1.15203 (1,0,0,0,4) 2.67679 (0,0,0,3,2) 1.26458 (1,0,0,0,4) 3.84983
(0,0,3,0,2) 1.14670 (2,0,0,0,3) 2.58593 (0,0,1,2,2) 1.26112 (2,0,0,0,3) 3.65911
(0,0,1,2,2) 1.14204 (0,1,0,0,4) 2.58593 (0,0,3,0,2) 1.25591 (0,1,0,0,4) 3.56944
(0,0,1,3,1) 114111  (3,0,0,0,2) 2.50104  (1,0,1,2,1) 1.24331  (3,0,0,0,2) 3.48640
(00.0.2.3) 113986  (1,1.0,03) 250104  (0.0.1.1,3) 1.24255  (1,1,0.0.3) 3.40490
(0,0,0,4,1) 1.13041  (4,0,0,0,1) 242154  (0,0,2,0,3) 124185  (4,0,0,0,1) 3.32925
(10.1.2.1) 113892 (2,1.0.,02) 242154  (1.0.0.31) 1.23798  (2.1,0.0.2) 3.25486
(1,0,0,3,1) 1.13871 (0,2,0,0,3) 2.42154 (0,0,0,2,3) 1.23758 (5,0,0,0,0) 3.18566
(00.2.21) 113778 (0.0.0.1.4) 235289  (L0.2.1,1) 1.23396  (0.2,0.0.3) 3.18371

(0,4,0,0,1) 1.03305
(2,1,0,0,2) 1.02989
(3,0,0,0,2) 1.02985
(1,1,0,0,3) 1.02978

0,1,1,3,0) 1.55058
0,1,2,2,0) 1.55058
0,1,3,1,0) 1.55058
0,1,4,0,0) 1.55058

1,4,0,0,0) 1.06957

1,0,0,3) 1.06422
40,00,1) 1.06103
5,0,0,0,0) 1.05807

0,1,1,3,0) 1.77715
) 177715
0,1,3,1,0) 1.77715
,0)
)

177715

( ( (
( (1, (
( ( (
E G E
102567 (0,0,1,40) 1.46366  (0,1,0,04) 105154  (0,0,1,40) 1.66836
( ( (
( ( (
( ( (
( ( (

(1.4.00,0) 1.02943  (0.0.050) 146366  (3.0.00.2) 1.05257  (0.0.0.50) 1.66836
(0,5,0,0,0)

(2,0,0,0,3) 1.02274  (0,0,2,3,0) 1.46366  (0,5,0,0,0) 1.04334  (0,0,2,3,0) 1.66836
(0,1,0,0,4) 1.01981 0,0,3,2,0) 1.46366 2,0,0,0,3) 1.03457  (0,0,3,2,0) 1.66836
(1,0,0,0,4) 1.01473  (0,0,4,1,0) 1.46366 1,0,0,0,4) 1.02077  (0,0,4,1,0) 1.66836
(0,0,0,0,5) 1.00367  (0,0,5,0,0) 1.46366  (0,0,0,0,5) 1.00510  (0,0,5,0,0) 1.66836

From Table 2, the additional results are deduced as follows

e The RP of X zgs is more than Xgpg, for all permutations of m not only when ms = my.

e For k=4, using the permutation (0,0,0,3,2) leads to the most precise URSS scheme. However,
if one of (0,0,2,1,2), (0,0,3,0,2), (0,0,1,2,2), (0,0,1,3,1), (0,0,0,2,3), (0,0,0,4,1) or (1,0,1,2,1) has less
ranking error or cost of sampling than the most efficient permutation, it may be used in practice.
Note that the precisions of the later 7 permutations are at least 97 percent of (0,0,0,3,2).

e For k =6, the most precise permutation is (0,0,2,1,2), whereas one of (0,0,0,3,2), (0,0,1,2,2),
(0,0,3,0,2), (1,0,1,2,1), (0,0,1,1,3) or (0,0,2,0,3) may also be recommended with the precision at
least 98 percent of (0,0,2,1,2), if their ranking error or cost of sampling is less than (0,0,2,1,2).

If only minimizing the ranking error is of interest, then it is better to use the permutations with
smaller values of m; and mj. This issue should be considered for choosing the best URSS scheme.

In Tables 1 and 2, the results are presented for k = 4,6 and M = 5. For other values of &k and M,
the results may be derived to determine the best choice of m.

5. Cost analysis

It is obvious that sampling, ranking and specially measuring the units in each scheme are costly.
This issue is studied by some authors in the field of RSS scheme. [11] investigated the optimal set
size based on the RSS procedure with cost considerations. They considered the relative efficiency
(RE) of RSS with respect to SRS method as a function of the associated RP and required costs.
An extension to these results had been done by [18] to show that taking two or more observations
from each ranked set is beneficial. In this context, we investigate the cost of URSS in comparison
with SRS scheme for estimating the mean of normal distribution when the sample sizes are the
same, i.e., the sample size of the SRS scheme is also equal to N=Mk. First of all, let us introduce
the following notations:

[11] showed that the needed number of pairwise comparisons for visual ranking in a set of size
k is approximately f(k) = % On the other hand, the number of pairwise comparisons for
RSS and MRSS schemes are the same, which are equal to f(k), while it is easy to see that the
needed number of pairwise comparisons for visual ranking in ERSS, MERSS-I and MERSS-IT is
g(k) ~ k—1. It is important to highlight that the cost of ranking in each set using RSS and MRSS is
more than cost of ranking in ERSS. Also, the cost of ranking based on the MERSS-T and MERSS-IT
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CERrss total cost of ERSS scheme,
Crrerss—1  total cost of MERSS-I scheme,
CuyEerss—11 total cost of MERSS-II scheme,

Currss total cost of MRSS scheme,

Curss total cost of URSS scheme,

I cost for sampling one unit,

Cq cost of quantification of the interested variable for one unit,

Cr1 cost of one pairwise comparison in RSS and MRSS schemes,

Cra cost of one pairwise comparison for ERSS scheme,

Cr3 cost of one pairwise comparison using MERSS-I and MERSS-II schemes.

is less than the cost of ranking using ERSS. In other words, ¢,3 < ¢,o < ¢,;. Hence, the cost of
sampling for various scheme may be given by

CSRS = N (CZ' + Cq),

CRSS = mlk (k:c,» + f(k)c,.l + Cq),

Crrss = maok (ke; + g(k)co +¢,),

Cruprss—1 = msk [ e+ g(k)es + ¢

CymEerss—11 = myk [ﬂcz +g(k)cps + Cq] ;

CMRSS = T7'L5k (]{ZC + f( ) Crq + Cq).

Since, for any k> 1, % <k and g(k) < f(k), it is obvious that the costs of sampling of ERSS,

MERSS-I and MERSS-II schemes are less than the cost of RSS and MRSS schemes. In addition,
it is clear that the total cost of URSS scheme is obtained via

Curss = Crss + Cerss + Crvprss—1 + Cyurerss—i11 + Crrss
=k (mq+ms) [ke; + f(k)er + cg] + mak(ke; + g(k)ca +¢4)

Mci +k(g(k)cs+ cq)]

+ (mg —l—m4) 5

Therefore, considering the cost of sampling for each method, the RE of Xurss with respect to
Xsrs may be defined as

CS RS

RE(Xvrss, Xsrs) = RP(Xyrss, Xsrs)- (5.1)

URSS

Based on the philosophy of the RSS method, it should be noted that cost of sampling one unit
(¢;) is low, while the cost of quantification of the interested variable for one unit is high. Here,
we consider the costs of sampling, quantifications and pairwise comparisons to be ¢,; =4, ¢, =
1.25,c,3 =1,¢, =31 and ¢; = 1. Using (5.1), for a given permutation of m, the RE of Xy rgs with
respect to Xggg is presented in Table 3 for k =4,6 and M = 5. In this table, only ten lowest and

ten highest REs are exhibited.

Table 3. Values of RE()_(URSS,)_(SRS) for some permutations of m, when k=4,6 and M =5.

k=4 k=6
m RE m RE m RE m RE

(0,2,3,0,0) 1.67944 (5,0,0,0,0) 1.28321  (0,4,0,1,0) 1.77888 (1,2,1,1,0) 1.24487
(0,0,0,0,5) 1.67503 (1,3,1,0,0) 1.27929 (0,0,0,0 5) 1.68790 (0,1,1,3,0) 1.24104
(0,1,2,0,2) 1.65261 (1,4,0,0,0) 1.27929  (0,1,3,1,0) 1.67546 (0,1,2,0,2) 1.24104
(0,0,0,3,2) 1.65004 (2,0,0,0,3) 1.27929 (1,0,4,0 0) 1.66351 (1,2,2,0,0) 1.21014
(0,0,4,0,1) 1.63909 (2,0,0,1,2) 1.27929  (1,1,0,0,3) 1.66351 (1,3,0,0,1) 1.21014
(0,0,1,2,2) 1.63825 (2,3,0,0,0) 1.27260  (0,0,0,3,2) 1.62594 (1,3,0,1,0) 1.21014
( ( ( (
( ( ( (
( ( (0 (
( ( ( (

3.0,002) 127260  (0,0.50.0) 1.62014 (1,3.1.0.0) 1.21014
3,0,0,1,1) 1.27260  (0,2,1,2,0) 1.61811 (1,0,0,3,1) 1.20563
3,0,0,2,0) 1.27260 0,1,3,1) 1.60439 (1,0,0,4,0) 1.20563
3,0,1,0,1) 1.27260  (0,0,0,1,4) 1.59993 (1,0,1,0,3) 1.20563

0,0,0,1,4) 1.61617
0,2,0,1,2) 1.60728
0,0,0,5,0) 1.59587
0,1,0,3,1) 1.59153
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From Table 3, it is deduced that the estimator X rss has better performance than Xggg, for all
permutations of m, when k =4, 6. Moreover, ombining some of existing sampling schemes may lead
to the highest RE. For example, when k=4 or k = 6, the permutations (0,2,3,0,0) or (0,4,0,1,0)
have the highest RE, respectively. Such a URSS scheme depends on the values of k, M and also
various sampling costs (¢;, ¢, ¢1,¢r2 and ¢,3), which must be examined in different real situations.

6. Conclusion

In this paper, a URSS scheme including ordinary RSS, ERSS, MERSS Type-I, MERSS Type-II
and MRSS was considered. Of course, more other sampling schemes may be included in a unified
sampling scheme. In the proposed scheme, it was tried to use the more common ranked set sampling
schemes and it was shown that combining some various schemes may lead to more efficiency.

Since, the sample mean is a well-defined estimator of the population mean, the weighted mean
of all mentioned sampling schemes, X zss, was introduced as a reasonable estimator for the mean
of population. It was shown analytically that X, zgg is unbiased, when the parent distribution is
symmetric and the number of cycles of MERSS Type-I and MERSS Type-II schemes are equal.
When the underlying distribution is normal, it was deduced that Xy pgs is more efficient than
Xsnrs, for all permutations of m. Moreover, the MLE of the location parameter of the normal
distribution, [, based on X rgs was investigated and its existence and uniqueness were confirmed.
Using simulation and numerical computations, it was deduced that /i is more efficient than Xy zgs.
Also, through a cost analysis, the most efficient choice of m was suggested to perform the URSS
scheme in practice for the case of normal distribution. This problem may also be studied for more
other distributions.
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