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TIWA KANYAMEE : A COMPARISON ON GOODNESS-OF-FIT TESTS FOR DISTRIBUTION
WTH CENSORED DATA. THESIS ADVISOR : ASSOC. PROF. CAPT. MANOP VARAPHAKDI,
M.s. 199 pp. ISBN 974-14-2346-2.

The objective of this research is to compare power of the test of three statistics for testing
goodness-of-fit test for gamma distribution based on type Il censored data. The test statistics used
in this research are K-Sc test statistic, ADCtest statistic and CVMc test statistic. By considering the
ability of controlling the probability of type | error and the power of the test when the population are
gamma distribution, lognormal distribution, Weibull distribution and chi-square distribution . Sample
sizes are 10, 20, 25, 30, 40, 50 and 60. The analysis of data was performed in case of censored data
for 10% 20% and 30%. Signficance levels are 0.01,0.05 and 0.10. The probability of type | error and
the power of the test are computed through the Monte Carlo Simulation method and repeated 1,000

times for each situation. The results of this research can be summarized as follows:

1 Probability of type | error.

The three test statistics can control the probability of type | error for all situations.

2 Power of the test.

For the sample size is less than or equal to 25 ( < 25) and for al percents of censored
data, CVMc test statistic has highest power. When the sample size is more than 25 ( >25) 1CVMc
test statistic and ADCtest statistic have nearly same power at 10% of censored data, but CVMc test
statistic has highest power at 20% and 30% of censored data.

Power of the test of three statistics varies directly to sample size and percent of censored

data.
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