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Interval Estimation
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Lo
ation, s
ale and lo
ation-s
ale families
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Seeking shorter 
on�den
e intervals

sometimes want to optimise the length of the CI

(add text...)

We now want to evaluate

(∗)

∫
b

a

fY (t)dt = 1− α

and �nd 
onditions whi
h give a short 
on�den
e interval.

(∗)B
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t
r−1

e
−nt

Γr(1/n)r
dt = 1− α

Could 
hoose 
uto�s α/2, i.e.

∫ α/2

0

t
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e
−nt

Γ(r)(1/n)r
dt =

α

2

This is what is usually done. It is optimal for the normal distribution, but

not for other, asymmetri
 distributions.
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A few more examples and ba
kground
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