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ABSTRACT 

 

The objectives of this study are to modify and compare the interval estimation of 

Bernoulli parameter so that more accuracy could be obtained. There are altogether 5 methods to 

be investigated namely : Wald Method, Wilson Method, Agresti-Coull Method, Bayes with 

Yates’ correction for continuity Method and Bootstrap Agresti-Coull Method. The comparison 

are based on two criteria , coverage probability and expected width of the confidence intervals.  

The comparison was based on data from simulation using MINITAB 15 and repeated 

1,000 times with three levels of sample sizes ( n ) : small ( 50�n ), medium ( 10050 �� n ) and 

large ( 100�n ) whereas the Bernoulli success probability ( p )  are 0.01, 0.05, 0.09, 0.10, 0.20, 

0.30, 0.40 and 0.50 all of which are considered at 90%, 95% and 99% confidence levels.  

 Important conclusion are follows : For small and medium sample sizes ( 100�n ), 

Wilson Method yield coverage probabilities close to ��1  and shortest confidence interval when 

20.0�p  as Bootstrap Agresti-Coull Method yield coverage probabilities close to ��1  and 

shortest confidence interval when 30.0�p . For larger sample sizes ( 100�n ), all methods 

work well, since their coverage probabilities close to ��1  and average expected widths were 

approximately equal for all p  which Wald Method yield coverage probabilities close to ��1  
and shortest confidence interval when 300�n  and  10.005.0 �� p .  


