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Abstract The post-data performances of normal tolerance intervals are studied.
Under a robust Bayesian predictive scheme, we establish the ordering and bounds of
the confidence estimators. It is found that the nominal confidence coefficient tends
to be extreme yet coincides with the limiting Bayes estimators in some scenarios.
A remark on the choice of beta priors is also given.
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1 Introduction

We investigate the post-data performance of tolerance intervals through an esti-
mated confidence approach under normal settings. Proposed in Berger (1988), the
estimated confidence approach has been employed to evaluate the post-data perfor-
mance of the usual pivot-based confidence intervals and leads to a few interesting
results, for example, Hwang and Brown (1991), Goutis and Casella (1992), Tsao
and Hwang (1999) and references therein. Roughly speaking, these studies scruti-
nize the appropriateness of the confidence coefficient (usually denoted as 1 − α,
say 95%) as an estimator for 1[θ∈C(X)] where 1A is the indicator function of event
A, θ is the parameter of interest and C(X) is the (1 − α) confidence interval.
See Goutis and Casella (1995) for a review and related approaches for frequen-
tist post-data inference. Although intensive studies have been done for confidence
intervals via the estimated confidence approach, we are not aware of parallel works
for tolerance intervals. In addition, instead of focusing on the decision theoretical
properties of the estimator such as admissibility, domination, minimaxity, etc., we
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