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Abstract 1 9 2 3 1 0

The objective of this research was to compare two interval estimation methods for
parameters of Poisson distributions. The estimation methods were Maximum Likelihood
Method, Bayesian Estimation Method which used Gamma prior distributions. The data
were generated through the Monte Carlo simulation technique and each case was repeated
1,000 times. The comparison was based on the confidence coefficient and the average
width of interval estimation.

The results indicated that Bayesian Estimation with a gamma distribution yielded an
average width of interval which was less than for the Maximum Likelihood method for each
case studied. The a, [ parameter estimates for the posterior distribution depended on

A of the Poisson distribution and the sample size.





