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#+# C523071 :MAJOR INSURANCE

KEY WORD:GOODNESS-OF-FIT TEST/ HEAVY CENSORED OBSERVATIONS/ TYPE II
CENSORING '
SIRIRAT WONGPRAKORNKUL : GOODNESS-OF-FIT TESTS FOR WEIBULL
DISTRIBUTION AND GOMPERTZ DISTRIBUTION WITH HEAVY CENSORED
OBSERVATIONS. THESIS ADVISOR : ASST. PROF. CAPT. MANOP
VARAPHAKDI, M.S. 182 pp. ISBN 974-633-367-4

The purpose of this research is to Ccompare a power of the test
of three test statistics in Goodness-of-fit tests for two parameters
Weibull distribution (a = 3, B = 1) and Gompertz distribution (B = 0.02,
¢ = 20) based on heavy type II censored observations. The test
Statistics used in this research are KS (Kolmogorov-Smirnov Test
Statistic), K (Kuiper Test Statistic) and CVM (Cramer-von Mises Test
Statistic). The two criterions employed for comparison of the efficiency
of the tests for controlling probability of type I error and a power of
the test under significant level (a) of 0.25, 0.20, 0.15, 0.10, 0.05 and
©0.01, sampile size of 100, 300, 500 and 700, percent of censoring 90%,
95% and 99%, but sample size of 100 and 300, the tests are performed at
90 and 95 percent of censoring. The data of this experiment are
generated through the Monte Carlo simulation technique with 2,000
replications.

The results of this research can be summarized as follows :
Weibull Distribution
We find all of the test statistics could control the
probability of type I error according to Cochran criteria. When we
consider a power of the test, we find that a power of the test of K
statistic is the highest at 90 percent of censoring, the power of the
test of KS, K and CVM statistics are rather the same at 95 and 99
percent of censoring, for all sample size.
Gompertz Distribution
We find all of the test statisties could control the
probability of type I error according to Cochran criteria. When we
consider a power of the test, we find that a power of the test of K
Statistic is the highest at 90 and 95 percent of censoring, and the
power of the test of KS, K and CVM statistics are rather the same at 99
percent of censoring, for all sample size.
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