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Abstract

In the statistics history, estimation is one of the most important research topics, we
know that estimation have two major parts, one is the point estimation, and the other is
the interval estimation. In general, we use point estimation to estimate parameters or
some important quantities, for example: medium, quantile....etc. The interval estimation
gives us an interval which covers the true parameters with a fixed percentage. In this
paper, we will discuss the interval estimation of the coverage interval. We propose a
systematic method to find an interval estimation of the coverage interval. Also we discuss

the relationship between our method and traditional interval estimation methods.
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