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> shape <— mean(X)"2/var(X)

> scale <— mean(X)/var(X)

> c¢(shape,scale)

[1]7.243600 1.264871
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> shape.bs <- vector(length=200)

> for (b in 1:200)

+1{

+  X.bs <— rgamma(100,shape,scale)

+  shape.bs[b] <— mean(X.bs)"2/var(X.bs)
+}

> sd(shape.bs)

[1]1.137762

> L <—shape + 1.645*sd(shape.bs)
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> mean(shape.bs <=L)
[1710.92
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