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Abstract

The purpose of this research is to study the method of finding an exact confidence set and a confidence
band of a standard two parameter gamma model and to compare the empirical confidences of the confidence sets
and the confidence bands obtained from the exact method and a standard asymptotic method. This method of
finding an exact confidence set of a gamma model is based on Kolmogorov-Smirnov tests. The research
investigates the properties of the confidence sets and confidence bands of the gamma distribution when the shape
parameters and the rate parameters, respectively, are (0.5, 0.5), (3, 0.5) and (3, 2), and when the sample sizes are
10, 30 and 100, at the confidence level of 0.95 and 0.99. From the analysis, the empirical confidences of the
confidence sets and the confidence bands derived from the exact method provide confidence levels approximately
0.95 and 0.99, respectively, and the confidences from the exact method is closer to the target confidences than
those from the standard asymptotic method.

Keywords: Gamma distribution, Confidence set, Confidence bands, Empirical confidence
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