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Approximate Confidence Intervals about Quantiles in the
Generalized Gamma distribution

Jong Hwa Nab

Abstract

For the generalized gamma distribution, exact inferences about quantiles need many
computations involving complicated numerical integrations. This paper suggests approximate
confidence intervals which are easily obtained by considering the alternative location—scale
model. Also, these intervals are very accurate even for small sample size. Approximate
confidence intervals about quantiles in the lognormal distribution are also considered. With
type 2 censoring data, approximate confidence intervals can also be obtained directly by the
suggested methods.
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