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The objective of this research is to compare the interval estimation methods for mean of the
Exponential family in case of Poisson distribution. The estimation methods are Normal Method (N), Score
Method (S), General Method (G), and Bootstrap Method (B). The research has two steps. First, the
confidence coefficient of interval estimation methods are. must not be lower than the determined
confidence coefficient value. The second is the comparison of mean of confidence interval lengths. The
methods having shortest mean of confidence interval length is considered to be the best. This research
was done using sample size ( n ) equals 5 to 50 and parameter of Poisson distribution ( A ) equals 1 to
15, all of which are considered at confidence coefficients 0.90, 0.95, and 0.99. The study used the
Monte Carlo Simulation method. The experiment was repeated 2,000 times under each situations.

The results of this research give the same result for every given confidence coefficients and
mean of confidence interval length varies directly with confidence coefficient and A but varies indirectly
with sample size. The conclusions of this research are as follows :

For5<n<15and 1 < A <4, the average confidence interval length of Bootstrap Method are
shortest, for 5 < n < 15 and 4 < AL 7, the average confidence interval length of Score Method are
shortest, and for 5 < n < 15and 7 < A < 15, the average confidence interval length of Normal Method
are shortest.

For 15 < n <23 and 1 £ A < 3, the average confidence interval length of Bootstrap Method
are shortest, for 15 < n < 23 and 3 < A <6, the average confidence interva! length of Score Method
are shortest, and for 15 < n < 23 and 6 < A <15, the average confidence interval length of Normal
Method are shortest.

For23<n<30and 1< A< 2, the average confidence interval length of Bootstrap Method
are shortest, for 23 < n < 30 and 2 < A <4, the average confidence interval length of Score Method
are shortest, and for 23 < n <30 and 4 < A <15, the average confidence interval length of Normal
Method are shortest.

Forn>30and 1 < A <15, the average confidence interval length of Normal Method are

shortest.





