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Abstract

The objective of this research is to compare interval estimation methods for exponential
distribution’s parameter (the confidence coefficients and the average width of confidence interval).
The four estimation methods are Bayesian Interval method by Laplace prior’s method, Maximum
Likelihood method, Percentile Bootstrap method. Staistics test method is applied at confidence
level 90%, 95% and 99% by using sample sizes 10,30, 50, 70, 90 and 140. The data for this study
was simulated and each case was repeated 1000 times. It was found that the four interval
estimation methods mostly yields the estimated confidence coefficients not lower than the given
confidence coefficients for all sample sizes. To compare these methods by using the average width
of confidence interval indicates at-90% and 99% confidence level, Bayesian Interval method by
Laplace prior’s method mostly yields-the shortest average width of confidence interval for 7 < 90
and Percentile Bootstrap method mostly yields the shortest average width of confidence interval for
n=120. At 95% confidence level, Using Statistics Test method mostly vields the shortest
average width of confidence interval for # =10, Bayesian Interval method by Laplace prior’s
method mostly yiclds the shortest average width of ‘confidence interval for 30.<7 <120 and
Percentile Bootstrap method mostly yiclds the shortest average width of confidence interval for

n2=140:

Keywords : Confidence Interval , Bootstrap. Percentile Method, Maximum Likelihood Method, Using Statistics

Test Method
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