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ABSTRACT

The objective of this study was to investigate the comparison of the power of test statistic by a goodness

of fit test for Four Parameter Kappa Distribution. The test with 6 types of goodness-of-fit-test include Kolmogorov—

Smimov ( KS ), Anderson- Darling ( AD) , Modified Anderson- Darling ( B?) , Cramer- von Mises

(CVM ), Zhang Anderson-Darling ( ZAD) and Zhang Cramer von-Mises ( ZCVM ). For estimating function, the

power of test statistics with two distributions was symmetry distribution and asymmetric distribution. However, the

researchers were applying Monte- Carlo method for simulation with 10,000 replicated. The results show that, the

most powerful test statistics are ZAD, ZCVM and AD for symmetric distribution, and the ZAD is the most

powerful test for asymmetric distribution.

Key words: four - parameter kappa distribution : K4D, goodness-of-fit-test, power of test
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(a) 0819 (n) KS AD B2 CVM ZAD ZCVM

0.10 15 0.3052 1.9587 17.9957 0.3494 3.7926 17.7244
30 0.2181 1.9509 34.1859 0.3484 3.5768 19.8378
50 0.1731 1.9378 54.1131 0.3481 3.4831 21.1777
100 0.1206 1.9278 107.5746 0.3459 3.3925 22.9989

0.05 15 0.3382 2.5328 19.1186 0.4634 3.9344 22.0642
30 0.2422 2.4948 35.6465 0.4621 3.6535 24.2208
50 0.1923 2.5029 55.8594 0.4624 3.5311 25.7847
100 0.1337 2.4608 109.8714 0.4562 3.417 27.6992

0.01 15 0.4073 3.8947 213659  0.7258 43047 339511
30 0.2902 3.8778 384631  0.7277 3.8473 36.367
50 0.2300 3.8937 593131 0.7370 3.6495 37.549
100 0.1586 37462 1143337 0.7123 34768  40.1447
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(a) n) KS AD B2 CVM ZAD ZCVM

0.10 15 0.0625°  0.1250°  0.1250°  0.1250  0.0625  0.1250
30 00625  0.0625  0.0625  0.0625  0.0625  0.0625
50 0.1875  0.1250°  0.1875  0.1250°  0.0625  0.0625
100 0.1250°  0.1875 02500  0.1875  0.1875  0.1875

0.05 15 0.0000  0.0000  0.0625°  0.0000  0.0000  0.0000
30 0.0000  0.0000  0.0000  0.0000  0.0000  0.0000
50 0.1250  0.1250  0.1875  0.1250  0.0625  0.0625
100 0.0000  0.0625  0.1875  0.0625  0.1875  0.1875

0.01 15 0.0000  0.0000  0.0000  0.0000  0.0000  0.0000
30 0.0000  0.0000  0.0000  0.0000  0.0000  0.0000
50 0.0625  0.0000  0.0000  0.0000  0.0000  0.0000
100 0.0000  0.0000  0.0625  0.0000  0.0625  0.0000
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