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The objective of this study is to compare five interval estimation methods for
parameters the Binomial and Poisson distributions, which are Score method, Minimize
method, Bayes’ method using Jeffreys and Conjugate prior and Bootstrap-score
method. The study is performed using 5 levels of sample size; 20, 30, 50, 100 and 300; 5
values of success probability (6) in Binomial distribution; 0.1, 0.3, 0.5, 0.7 and 0.9,and 6
levels of average number of occurrences per time unit (A) in poisson distribution; 0.1,
0.5, 1.0, 2.0, 7.0 and 20.0, at 90%, 95% and 99% confidence leveis. The data are
generated through Monte Carlo simulation technique and each case was repeated 1000
times.

The results for Binomial distribution indicate that Score method, Bayes’ method
using jeffreys prior and conjugate prior with Beta (0.3, 0.3) and Bootstrap-score method
mostly vield the estimated confidence coefficients not lower than the given confidence
coefficients. For all confidence levels, when the value of parameter is 0.1 and 09 Bayes’
method using conjugate prior with Bata (0.3, 0.3) mostly yield the smallest average width
of interval estimation, when the value of parameter is 0.3, Bayes’ method using conjugate
prior with Beta (1,3) mostly yield the smallest average width of interval estimation and
when the value of parameter is 0.7, Bayes’ method using conjugate prior with Bata (2,3)
and Bata (3,2) mostly yield the smallest average width of interval estimation for ail

confidence levels.

For Poisson distribution, the results indicate that Score method, Bayes' method
using jeffreys prior and conjugate prior with ¥’ and Bootstrap-score method mostly yield
the estimated confidence coefficients not lower than the given confidence coefficients.
For all confidence levels, Bayes’ method using conjugate prior with ¥” mostly yields the

smallest average width of interval estimation.





