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ABSTRACT

The objective of this study is to propose interval estimators for proportion of negative
binomial by Bootstrap approach and to compare the coverage probability and average length with
4 methods: Wald-type confidence interval based on MLE, Wald-type confidence interval based
on UMVUE, Confidence interval based on Chi-square distribution and Score confidence interval.

The simulation study was conducted by using MINITAB 14.0 program for generate the
negative binomial random variables and repeated 1,000 times for each situation and with
replacement 1,000 times for Bootstrap method. Predetermined number of I'=1, 3, 5, 7, 10, 20, 30
and 50 and consider the Probability a case P = 0.001, 0.01, 0.1 and 0.5. All of which were
considered at 95% and 99% confidence levels.

The simulation study found that: interval estimation base on bootstrap method yielded
coverage probabilities closed to 1— ¢« and the shortest average length when large number of I
and probabilities of success is close to 0.5. But the bootstrap method still has error which can

perceive from the coverage probabilities as lower than 1— ¢ when small number of I .



