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PHISANU CHIAWKHUN : A COMPARISON ON POWER OF TEST STATISTICS FOR
TESTING EQUALITY OF LOCATION PARAMETER OF TWO-PARAMETER EXPONENTIAL
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The purpose of this research is to compare the power of the 3 test
statistics for testing equality of location parameter of two-parameter expo-
nential distribution. They are: Iterated Procedure Test Statistics (IP), Like
lihood Ratio Test Statistics (LR) and s Test Statistics (TIKU). The
two criterions employed for the ’ capability to control proba-
bility of type I error and powe ﬁr two-parameter exponential
distribution with scale para 5 5 2 umber of population=2,3 and
5,each population group use > siz@ o nd 20. The studies
include the case of comple ' ta with right-censored
data =10%,20% and 30% at signi 01 and 0.05,respectively.
The data of this experime 1e Monte Carlo simulation
technique with 1,000 repeti is research can be
summarized as follows:-

1) Probability of

a) In case of
TIKU and LR
all cases,but IP can't con
scale parameter is high at a population.
b) In case of i : . ensored data
In most cases, A #h control the probability of type
I error, but IP can control i ; . thefos which the scale parameter
is low.

ity of type I errof in
pe I error when the

when the scale

TIKU has | ~of the te "UHP
tHafi TIKU and IP when the

parameter is low. LR has
scale parameter is high. ED » ;ﬂ
’ b) In case of “incomplete data : right-cénsored data
TIKU has higth;Power of thﬁJtest than LR and IP when the
scale parameter is ower of the test

.are high. q]
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