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The purpose of the research of confidence intervals forE(Y |x,) in regression
analysis after a preliminary test was to compare the average length of confidence intervals
after testing a hypothesis of H; : B, = 0 and the average length of confidence intervals fork
E({ |x,). The comparison was carried out by comparing the coverage probabilities of
three methods—Casella-Berger’s Method, Kabaila’s Method and the method of Union
Coverage probability. By a simulation study using R language program, the data were
generated from Y, =10+ Bx, + & where & has a normal distribution with parameters
(0,0%). The data were taken to test a hypothesis of H, : 3, = 0. If the null hypothesis is
accepted, the coverage probability is calculated by the Kabaila’s Method. On the other
hand, if the null hypothesis is rejected, the coverage probability is calculated by the
Casella-Berger’s Method. The method of Union Coverage probability is calculated by
combining the coverage probabilities from the Kabaila’s Method and the Casella-Berger’s

Method.

The result of this research appears that the coverage probability from the Union
Coverage Probability method is higher than those from the Kabaila’s Method and the

Casella-Berger’s Method.





