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ABSTRACT

The objectives of this research are to study ; compare the method of estimating parameter
interval using three methods : Pivotal Quantity Method, Bayes® Estimator Method and
Minimize Method with unknown variance and small sample sizes (between 2 and 30) of
Poisson Distribution ; and find the fit sample sizes of Poisson Distribution that can estimate the
confidence interval by Normal Distribution using criteria for comparing the methods of
estimating interval ; interval width for find the fit sample sizes that can estimate confidence
interval by Normal Distribution under criteria interval width from Pivotal Quantity Method with
the different smallest interval not over 1%. The parameters (A)used in this study are : 0.5, 0.6,
0.7,...,1.5and three levels of confidence used are : 90%, 95% and 99%. The data was obtained
by using Monte Carlo simulation technique repeating 500 times in cach case.

The results of this research are as follow :

For all the parameters at 90% confidence level indicate that the width, of the
smallest interval by Minimize Method when we use the sample sizes not more than 5, but when

the sample sizes starting from 6 Bayes” Estimator Method will indicate the smallest interval.



For all the parameters at 95% confidence level show that the width of the
smallest interval by Minimize Method when we use the sample sizes not more than 7, but when
the sample sizes starting from § Bayes® Estimator Method will show the smallest interval.

For ail the parameters at 99% confidence level point out that the width of the
smallest interval by Minimize Method when we use the sample sizes not more than 14, but when
the sample sizes starting from 15 Bayes’ Estimator Method will point out the smallest interval.

All estimation methods all confidence levels and all sample sizes lead to a
conclusion that they tend to give the number of confidence interval covering criteria parameter
value increase when parameter value increase.

It can be conclude that when the value of parameter increase, the sample sizes
that can be estimated the confidence interval by Normal Distribution tend to decrease at all

confidence level.



