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FIG. 1. A generic confidence belt construction and its use. For each value afl g, one draws
a horizontal acceplance interval [z4, £3] such that Piz € [z1,%4] |4) = & Upon performing an
experiment to measure r and obtaining the value 25, one draws the dashed vertical line through
Zp. The confidence interval [u), ps] is the union of all values of u for which the correspomding
acceptance interval is intercepted by the vertical line.
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FIG. 3. Standard confidence belt
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FIG. 10. Plot of our 0% confidence intervals for mean of a Gaussian, copstrained to be
non-negative, described in the text.

)(olns = -2 IJ.:.'H'-'I ?t—: u.ﬁ/é e Ut



ﬁ _I 1T rrni LI LI L
. &)
—_ JI- .;l
. - i ;.,-1-5-5:'*. ol
: | To l ofja
4 ~ i i Cimil
® L - I i d
13 '
= i E

L
L T R TR T EE IR T LR
i
i
i
\ " sl b
]
[ ]
[ T TR TR TSNT PITTESTTESTTR TP Ty
i
T
:
I | I I

-

0 1 2 3
Measured Mean x

]
[

1
[

E~<
:
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FiG. 4. Plot of confidence belts implicitly used for 90% C.L. confidence intervals (vertical
intervals between the belts) quoted by flip-flopping Physicist X, described in the text. They are
not valid confidence belts, since they can cover the true value at a frequency less than the stated
confidence level. For 136 < 4 < 4.28, the coverage (probability contained ia the horizontal
acceptance interval) ia 85%.
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TABLES

TABLE 1. Mlustrative calculations in the confidence belt construction
presence of known mean background & = 3.0, Here we find the acceplance

n 11—y F{"’I’hﬂl] A
0 0, 0.050 0.607 [ " |
1 0.106 0. 0.149 0.708 5 v v 8
2 0. 185 0. 0.224 0.826 3 v v 3
3 0.216 0. 0.224 0.963 2 v v oo
4 0.159 1. 0.195 0,966 1 v v L
5 0.132 2. 0.175 0.753 4 v v o §
i 0.077 3, 0.161 0.480 T v v &
T 0.039 4. 0.14% 0.254 W A |
8 0.017 5. 0.140 0.121 v .
9 0.007 f. 0.132 0.050 v
10 0.002 T 0.125 0,018 ¥
11 0.001 £, 0.119 0,006 v
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