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Confidence Intervals for the Mean of a Poisson Distribution

"Exact" 95% Confidence Intervals

Let x be a single observation from a Poisson distribution with mean p. Then "exact” 95% confidence limits for p are given by the formula
( gchisg(0.025, 2*x)/2, qchisq(0.975, 2*(x+1))/2 )

These limits can be computed in S or taken from chi-square tables.

X|[Lower Limit|Upper Limit
0 0.0000 3.6889
1 0.0253 5.5716
2 0.2422 7.2247
3 0.6187 8.7673
4 1.0899 10.2416
5 1.6235 11.6683
6 2.2019 13.0595
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