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ABSTRACT

The purpose of this research is to study and compare the confidence intervals for difference of median of the
lognormal distribution based on the Method of Variance Estimates Recovery (MOVER). They are three methods of
the confidence intervals studied: the confidence interval for maximum likelihood estimator, Bayes credible interval
with right invariant prior and Bayes credible interval with left invariant prior. This research uses the Monte Carlo
simulation technique by comparing the efficiency of the confidence interval. By considering the coverage probability
and expected length for the differences of confidence intervals. The results of this study showed that Bayes credible
interval was more effective than confidence interval for maximum likelihood estimator. Considering the coverage
probability, the confidence interval for maximum likelihood estimator and Bayes credible interval were close to the
determined confidence level and not too different. Considering the expected length confidence interval, Bayes
credible interval had shorter expected length confidence interval than the confidence interval for maximum likelihood

estimator.
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