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The objéective of this research is to compare two credible interval estimation
methods: Naive Bayesian Average Method and Bayesian Score Method, when data are
distributed as binomial and normal, with known little infofmation (Vague Prior) and known
informative information (lnformative Prior) about parameter prior knowledge. The study is
performed on 3 levels of sample size: 15, 30 and 50, with 3 confidence levels: 90%, 95%
and 99%. In each sitdation, data are simulated and repeated 2,000 times. The
confidence coefficient and average width of credible intervals are used as criteria for
comparison.

The result of this research reveals that Naive Bayesian Average Method and
Bayesian Score Method provide confidence coefficient at least equal to the assigned
confidence ooeffibient in most cases. When using both vague prior and informative prior,
Naive Bayesian Average Method mostly yields the smallest average width of credible
intervals. In addition, the average widths of credible interval using informative prior tend
to be smaller than those using vague prior. As the sample size increases, the credible

“intervals obtained from both methods tend to be smaller.





