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Confidence intervals for the difference betweentwo independent binomial proportions
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ABSTRACT Interval estimation for the difference of independent binomia proportions is no doubt one of
the most fundamental problemsin statistical data analysis. Several types of intervals have been introduced in
the literature. This paper reviews such intervals and evaluates them in terms of coverage probability (actua
confidence coefficient). Our first finding is that if it is required that the coverage probability should be
greater than the nominal confidence coefficient then the exact interva is the only method to be used. The
second finding is that, if we require that the coverage probability is near the nominal value on average, either
the hybrid score interval or the Wald interval with a standard error suggested by the testing problem is easily

calculated and aso shows good performance.
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