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Abstract

The objective of this research is to compare the interval estimation methods for
the pararmeter of the exponential distribution by comparing their confidence coefficients
and average confidence interval lengths. The estimation methods under consideration in
this research are Root of Quardratic Equation method, Large Sample method, Point
Estimator method, and Bayesian Interval method. The comparison was done under
conditions of sample size(n) ranging from 2 to 59 increasing by 1 and n ranging from 60
to 200 increasing by 5, @ ranging from 1 to 10 increasing by 1 and @ ranging from 15
to 50 increasing by 5 all of which are considered at confidence level 90% , 95% and
99% . The -experimental data were generated through the Monte Carlo Simulation
technique. The experiment was 1,000 times under each case.

The results of the research are as follows :

1. The experimental - confidence coefficients

All confidence level and all parameter under study, in case of small sample size
(n £ 30) , Point Estimator method for every sample size(n) and Bayesian Interval method
by Jeffreys prior for every sample size(n) are efficient more than Bayesian Interval
method by Laplace prior for every sample size(n) because the experimental confidence

coefficients are not lower than the given confidence coefficients for all sample size. In



case of large sample size (n > 30) , Root of Quardratic Equation method, Large Sample
method, Point Estimator method for every sample size(n), Bayesian Interval method by
Jeffreys prior for every sample size(n), Bayesian Interval method by Jeffreys prior for
large sample size(n), Bayesian Interval method by Laplace prior for every sample size(n),
and Bayesian Interval method by Laplace prior for large sample size(n) are efficient more
than Point Estimator method for large sample size(n) because the experimental confidence
coefficients are not lower than the given confidence coefticients for all sample size.

2. Average confidence interval lengths

All confidence level and all parameter under study, in case of small sample size
(n < 30) , average confidence interval lengths of Bayesian Interval method by Laplace
prior for every sample size(n) are shortest when its experimental confidence coefficients
are not lower than the given confidence coefficients for all sample size. In case of large
sample size (n > 30) average confidence interval lengths of Point Estimator method for large
sample size(n) are shortest when its experimental confidence coefficients are not lower than

the given confidence coefficients for all sample size.



