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MAKUIN N

EIi!liltlliSS!1!Si#iilI!i#littti#iiiSiilltltiili!ltiti!#tllitt!tltl#lﬂll

Css A COMPARISON ON THE POWER OF TEST STATISTICS 53
Cés FOR GAMMA DISTRIBUTION $s

css BY MS. DAORADA TORNTHAM  ID: C022888 ss
C$858553855888558838588838588 $$5855585855355585858553838888858
CHERREERSHESRBRERREREPARE SENEIEETESEEREERRRRRRENRRRRLESS
C$858885888533555S5988388 58558888588588588S58SSSS83885885S
Css MAIN PROGE AND POWER OF TEST ss

CS55888885858888333 l %/jl i $53553885555555535555383833

// h, \\*\\ QW (3,3),QWTRAN(3,3),QI(3,3),

DOUBLE P
. == '¢\\ N
#QSIG(3, 34Q 3, 32, QUTSH( 3 WSW(3,3),QR(3,3),QIR(3,3),

¥QA(3,3), QLT
DIMENSION X (200}, %
#U1(200), UZ(200)

(e )
COMMON /SEED '/ IN/ZSELECT

P) §584200), U(200),2(200), 23 (200),

hu@awamswawﬂi
awnmmm URIANYIAY

TOT 0.0
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ALPHA = 2
BETA: = 2 -
IA = 85539
IX = 978253
KK = 0

c S ————E R -

DO 500 L = 1,500 %
GOTO (20,40, 603, T

C BEBREBEREEBRESREN Bt ' - {3232322 23
C 8t SELE 5%, [POSUEATION™ #e
C sesyeperrEsreeoiEy fffi' ‘;f'%?“a rity BEEREERY .
c LK = ISTRIDI

c UK =2

c 1K =3

20 WRITE(6,222)
222 FORMAT(10X

DO 30 J1 = 1,

X(J1) = GAMMAL {REPHA,
Y(J1) SBH0T CALPHA,

30 _V'

GO TO 108

40 WRITE (8, 4¥.

wrg IRk R
AR RSN

Y(J2) = WEIBULL (ALPHA
50 CONTINUE
GO TO 100
60 WRITE (8,866)
§66 FORMAT (10X, ’#------LOGNORMAL DIST-----#")
DO 80 J3 = 1;N
DMEAN = 0.0



P

SIGMA = 0.3162

Al = NORMAL (DMEAN,SIGMA,AX,)
X(J3) = EXP(AX)

A2 = NORMAL (DMEAN,SIGMA,AX)

Y(J3) = EXP(AX)

80 CONTINUE
100 DO 90 I3 = 1,N
90 SA(I3) = X(I3)
N2 = .
DO 1 14 =
1 YUaa8
CALL

cresnspnrsrsnpssnsgbe gt obie feihate REEEETERRIES
cat 113
CENBRERREEERERRARD BEEEREERERER
SLT = 0.0

SFT = 0.0
WRITE (652018

2013 FORMAT *"":'».-- z:

NA = N-1 J

DO 240 I5 & AN

ﬂﬂﬂ%%ﬂﬂiw El’]ﬂ‘i

= I5-1
awmmmm'mmaﬂ
20 W(1) = FT#X(1
G0 TO 240
230 W(I5) = FT#{X(I5)-X(C))
240 CONTINUE
DO 250 MN = 1,NA
KJ = MN+1
SFT = SFT + MN#W(KJ)

n

i

115
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250 CONTINUE
DO 260 MN1 = 1,N
SLT = SLT + W(MNL)
260 CONTINUE
SLT = SLT#NA

G1 = SFT/SLT

IF (G.GT. |
pregspensnnensbes SR RS RIREURDRERNRY (11131223
31 8 ' 1
tlttt!tlltttiltlt &

NN = N
DO 32048<=

Y
7). T
RIS= NN + 1 1d
U(16) £ &L/BI

mmaﬂﬂ%l@ Vit 3 e

IIE} = 1-U(I6) o
QW‘Wﬂ?ﬂi‘%ﬂ’ﬁﬂﬂmﬁﬂ
ZJ(16) = U2(I6)-

DO 340 KI = 1,N2

IF (SA(I6) .EQ. Y(KI)) GOTO 310
340 CONTINUE

GO TO 320
310 Z (I6) = 1
320 CONTINUE

1186



117

(M 33Tt idtsssas33342884s4a222 222324233233 32228243
C Bt Q STATISTICS TEST £t
C BERRBEEREEEEERSUSNENESERERIERRRERERERNRERERRRRRRNLY
WRITE (6.2023)
2023 FORMAT (10X, ’###% Q TEST £#E#’)
DO 1000 IVAR1 = 1,3
DO 1000 IVARZ

QWWS
QRIIVAR
QIR{I? L,

.‘y_________;__

(1
“

J(IVAR1, IVARE
1000 CONTINUE ¢ o

: umuﬂ%%!@ 1l EWI?W 8113

QN ,1) = 1.0

ANIANINUNIINY1AY

C #e## IDENTITY #sd
QI(1,1) = 1.0
Qr¢z,2) = 1.0
QI(3,3) = 1.0

o



C SHEREET H BERERES
SUMXI1 = 0.0
SUMXIZ = 0.0
SUMXI3 = 0.0
DO 2010 MO1 =
SUMXT1
SUMXI2
SUMXI3
2010 CONTINUE
QH (1,
QH (2,
QH (3,
C  seEeEEE TRANSP
QW
Do 2020 02
QHTRAN (1,
DO 2020

]
=
L]
=

n
E
=

e
+

2020 CONTINMES
C BessrEss CA '!ﬁf
€ ------- SIGMAS ---—-
cznd’mu 2230), 1JR/

nne % 1 Bloeh) Ebalbm I BN oo

c nﬁi& HhrE (51‘1!i!iﬂﬂi1i1#hﬂi!ﬁl1ﬂﬂ1 « uas ) EEEH

@ﬂﬁﬁﬁwﬂﬁﬂﬂ NW’]’JV]EH@EI

QSIG (1,2) = 10.0

QSIG (1,3) = 14.0
QsIG (2,10 = 10.0
QSIG (2,2) = 30.0
QSIG (2,3) = 60.0
QSIG (3,1) = 14.0

QsIG (3,2) = 860.7

118
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QSIG (3,3) = 134.4
GO TO 2300
C %%+ WEIBULL #4#+ (A187020F198 932 L UABURINAT o WA § )##é#
2220 QSIG (1,1) =  0.86

QsIG (1,2) = 0.90
QSIG (1,3) = 0.94
QSIG (2,1) = :

QSIG (2,2)
QSIG (2,3)

QsSIag (3,17

QsIG (3,

QSIG (3,3

G0 TO 2300

C #4%# LOGNORMAL
2230 QSIG (1,1
QSIG

QSIG

QSIG

QsIG

QSIG

QsIG

13 BURTNAT 67 ) ks

(3,2) €3,0.30

3@%&1%&ﬂ3ﬂﬂwnﬁ

C HEkRER 'DF RBIG =-=--- QSIG Ititil

e RUMRLEREE

C ®Espes CAL
CALL MULT(2,3,3,QWTRAN,QSIG,QNTSIG)

CALL MULT(Z,2,3,QWTSIG,QW,QWTSW)
CALL INVS(Z,QWTSK)

CALL MULT(3,2,2,QW,QWTSW,QWWSW)

CALL MULT(3,3,2,QWWSWH,QWTSH,QR)
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C  BREREE CAL A --- QA BRERER
DO 2310 MO5 = 1,3
DO 2310 MO6 = 1,3
QIR(MO5,M08) = QI(MO5,M08) - QR(MO5,M06)
2310 CONTINUE
CALL MULT(3,3,3,QSIG,A
C ##2#s CAL QHAB --- QH § ‘;‘
CALL MULT(1,3,8QHTR:
CALL MULT(1

2.QA)

WRITE (6,61)
61 FORMAT (5X,’
C  BEEBEBRBRERES sissassaa s 313 2222222 +02222 22222

B3 ' 1 é;‘ et
C  HERHEEEERRESD !#!tlltlt##t##l#ltlltltt BhEdbaneRzEe

m?iummﬂmwmm

Pﬂl = G10/ROUND g

ERARGN 1Rk UNAINYA

PTN10 = TN10/ROUND

PQO5 = QO5/ROUND
PQ10 = Q10/ROUND
WRITE (6,1500) PGOS,PG10
1500 FORMAT (/10X,’PGO5 = ’,F10.2,10X,’PG10 = ’,F10.2)
WRITE (B,1501) PTNOS,PTN10
1501 FORMAT (/10X,’PTNO5 = 'F10.2,10X,’PTN10 = ’,F10.2)



c

c

"WRITE (6,1502) PQO05,PQ10 5
1502 FORMAT (/10X,’PQ05 = ’,F10.2,10X,’PQ10 = *,F10.2//)

STOP

END
BEERERGCERREREERRERERRBRARERDERDRERTRRS RN RERED
L SUBROUTINE RANDOM VARIABLE [ 23

SUBROUTINE K
1Y =

IF (1Y) V
A

6 YFL =

YFL
0o
RETURN
END :
BEEBEERBESEELEeLph EORE R et  rRRRENRRES LR RES Y
e GAMMA D17 ONFUNET 10N #e
BEEREREBIEY EEEEERENEERRREERERERE RSB by
"""‘7 7
COMMON / .8

SEED / I

ﬁ‘HH’J‘VIU‘VIiWEHﬂ‘i

R&HBIII,I? YFL)

QR UM NN

IF (ALPHA.EQ.1.0) GOTO 10
ALPHA = ALPHA - 1:0
GOTO 5
10 GAMMAL1 = BETA1#U
RETURN
END
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4 WEIBULL DISTRIBUTION FUNCTION £t
11 1111911931133 3331:33 34324232 222332223322232.27

FUNCTION WEIBUL (ALPHA1,BETA1)

COMMON / SEED / IX

CALL RAND(IX,IY,YFL)

WEIBUL = BETA1#(-Ald L))#%(1.0/ALPHA 1)
RETURN
END
BERSRESREBEES 311133 333321333331]

13 NORMAE™ (DME AN /5T DISTRIBUTION FUNCTION  ##
peanseebsssisalbe T BEEEBEERBERERLERNS
FUNCTION NORMAL
REAL NORMA
COMMON /SEET
PI = 3.14
IF (KK.EQ.1) GOTd %

Y]
:
J
g ,tmrt 2#ALOG (RONE) ) 4#COS(2#PI#RTWO)

£ et BB i) o igervor

= TZONE#SIGHA + bHEAH

q W’lﬂ\iﬂ‘iﬁu NN Y

RETURN
10 NORMAL = ZTWO#SIGMA+DMEAN
EK = 0
AX = NORMAL
RETURN
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c
C
c

c

C

(e ae 3333432423422 2222222022 22222 22222222222
3 SUBROUTINE FOR SORTING DATA 113
T s sassdad2ddd222 222322222222 22223222222222°
SUBROUTINE RANK(N,X)
DIMENSION X(200)

N1 = N-1

po 10 I = 1,N1
IT = I+1

DO 10 K =

IF (X(D) \

t 3343833543353 43
e Kt P
BERERERERS "'je;;;;%ff%&&ﬁ;‘;.;.;_;;_;HV (3333341

=

CE1(3,3)

v CISION AA1(3,3),BB1(3,3),
1 111 € @yII1

umw BNINYINT

DO 11 LL1 = 14LLL

DOUBLE

Qwr] a\?ﬂ@m’ﬁ‘-ﬁﬁ}%ﬂﬁﬁ‘ﬂ BB1(LL1,KK1)

END

128
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C

C
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BEBERERER R R R R R R R R E LR LSRR RS ERREREERRRES
2 SUBROUTINE  INVERSE MATRIX i
BRURRREERRERRERUBRRRDRIRUBUBRERIRBERERRARENERREY
SUBROUTINE INVS(M,A)
DOUBLE PRECISION A(2,3)

DO20K = 1,M
ACK,K) = -1,
e §1 =

IF(I-K) o

ACLLK)
5 CONTINUE
DO 10 I
DO 10 J = 4
IF ((1-K)# (.
9 ACI,d)
10 CONTINUE
DO 20 J = 1,
IF (J-K) 18,20,48007)
Ak, D CALAer Deatx
CONTI} -'5":
DO 25 I fﬁ.,u

DO 25 Jéad,

s uﬂﬂﬂa’i?‘l&l‘ﬂiwmﬂ‘ﬁ

I = 1,8

mm\mwumfmmaa

END
/%
/

18
20
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