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Abstract

We study the power in testing parameter shape of the distributions,
analyze it graphically and provide its application of the power of
the tests on the multiple simple regression model (MSRM), namely
unrestricted test (UT), restricted test (RT) and pre test-test (PTT).
To compute the power and plot of their graphs, R-code is used. The
results showed that the power of the distribution is influenced by the
parameter shapes, and the power of the test of the PTT is a significant
choice of the tests among UT and RT.

1. Introduction
Following Wackerly et a. [5], the power and size are defined as
probability to reject Hy under H, : 6 =6, and under Hg: 0 =06, in
testing hypothesis Hy: 0 =0 versus Hq: 0 # 0, with parameter 6,
respectively. They are then written as n(6,) = P(reject Hy|6 = 65) and
o = a(fp) = P(reject Hy |6 = 6g). Note that a (level of significant: 0.01,
0.05 and 0.10) is commonly a special case of the o™ = a(6).

Received: August 3, 2018; Accepted: October 16, 2018
2010 Mathematics Subject Classification: 62H10, 62E17, 62Q05.
Keywords and phrases: distributions, power of the test, parameter shape.
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Many authors have used the power and size to compute the probability
integral cumulative distribution function (cdf) of the distributions, such as
Pratikno [2], Khan and Pratikno [8] and Khan [9] in testing intercept using
non-sample prior information (NSPI). Here, Pratikno [3] and Khan et al.
[15] already used the power and size to compute the cdf of the bivariate
noncentral F (BNCF) distribution of the pre-test test (PTT) in multivariate
simple regression model (MSRM), multiple regression model (MRM) and
paralel regression model (PRM). Then Khan [9, 10], Khan and Saleh
[12-14], Khan and Hoque [11], Saleh [1], Yunus [7], and Yunus and Khan
[6] contributed to the research of estimation and hypothesis area in
computing the values of the power of the test (PTT). In the context of the
hypothesis testing with NSPI, Pratikno [2] aready described three tests
for testing intercept in the regression models, namely unrestricted test
(UT), restricted test (RT) and pre-test test (PTT). In this case, the bivariate
noncentral F distribution is used to compute the power of the pre-test test
(PTT) on the MSRM, MRM and PRM. The formula of the power and size of
the tests of the UT, RT and PTT are found in Pratikno [3] in testing one-side
hypothesis or two-side hypothesis. Due to the probability integral of the
power and size of the PTT is not simple and very complex, so they are
computed using R-code. The BNCF is found on Pratikno [2] and Khan et al.
[15], and it is clear that the computation of the probability integral of the
probability distribution function (pdf) and cdf of the BNCF distribution is
very complicated and hard, so they should be numerically computed using R
code. A simulation is given by generating randomly data from R-package on
some regression models case.

To compute the power of the distribution and its application in the
regression models, the steps of the research methodology are (1) to find the
sufficient statistics, (2) to determine the rejection area of the distributions
using uniformly most powerful test (UMPT), (3) to derive the formula of
the power of the distributions in testing one-side (or two-side) hypothesis,
and (4) to plot the graphs of the power of the three tests UT, RT and PTT
conducted using a simulation by generating data from R-package.

The research presented the introduction in Section 1. Analysis of the
power of the distributions and their application on the power and size of the
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testsin MSRM are obtained in Section 2. Section 3 describes the conclusion
of the research.

2. The Power of the Distributions

2.1. The power of the Weibull distribution
This subsection presents the formula and graphs of the power in testing
parameters shape (3, B) for one-side hypothesis on the Weibull distribution.

To do that, we follow some steps, that are (1) find the sufficiently statistics,
(2) determine the rejection area of the Weibull distribution using uniformly
most powerful test (UMPT), (3) derive the formula of the power and
compute the values of power and then plot them. This distribution (Weibull
distribution) is often applied in life testing of the components, and it is like
exponential and gamma distributions.

Let X be arandom variable following the Weibull distribution. Then the
cdf of thisdistribution is given as

x\P
F(x) = 1—e_(5) . x>0, &
0, otherwise
with parameter shape ¢ > 0 and scale parameter § > 0. Furthermore, the
density function is then obtained as

x\P
= T - g(g)ﬁ_l‘*—(gj - x=20 @
0, otherwise.

To compute the power of the distribution, we firstly consider the
sufficiently statistics. Here, we use it to find the rejection area. To do this,
we first define the likelihood function of the Weibull distribution as

f(Xgy s Xq18) = 9(s, 8) - h(Xq, vy Xn) (3)
with

() = %(?)ﬁ_le_(g)ﬁ,
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_ B(n
F(% o %0 18) = [ ] £0%19) = %(%jﬁl(ﬁ xijﬁ 1e[%) [izleJ,

i=1

o(s. 9) - %(%)B_le_@ﬁs,

h(x) = ]ﬂ[(m)ﬁ‘l, i=12..,n ands= Zn“&ﬁ,
i=1 i-1

n
Using mathematical technique, we get s = inﬁ to be sufficiently
i=1

statistics of the parameter & of the Weibull distribution. To find the rejection
region (RR), we use UMPT, the RR of the Weibull distribution is then given

as P(s > X(22n a))’ with sis sufficient statistics and & is parameter shape of
the Weibull distribution. Furthermore, we derive the formula of power of
the Weibull distribution for one-side testing hypothesis, Hg : 8 = 3¢ versus
Hy: 6 > 84, givenas

n

n
n(8) = P(reject Hg|under Hy) = P{inﬁ > k] = F{S%Z xiB > CJ
i=1

i=1

s 2 8
=P ZXI >X(2n,a)7

i=1

5o\ .
- P(XZ S (Foj X(Zzn,a)j with ¢ = X(22n,a)' (4)

Following Pratikno [3, 4] (here, oo = 0.1, n =10, 30 and 40) and using
equation (4), we get the graphs of the power for o = 0.05 and n = 20,
B =23 4,5 on hypothesis testing Hg : 8 =g =1 versus Hy : §g > 1,
presented in Figure 1.
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n=20
1,k

5
1 |

0,5 !f ; —p=3
0 =4

0107131925
8

7(d)

Figure 1. The graphs of power in testing parameter 6 at o = 0.05.

From Figure 1, it is clear that the graphs of the power tend to increase
as the sample size (n) and B increase. Similarly, following Pratikno [3, 4]
on a = 0.01 and Figure 1 on o = 0.05, we see that o has alittle significant
influence on the curve of the power of the parameter shape, especially when
n = 30.
2.2. The power of thet distribution

Similarly (see Subsection 2.1), we provide graphs for the power in
testing parameter shape (v) for two-side hypothesis, Hq : v = v versus
Hq: v # vg, onthet distribution. Let T be a random variable following the
t distribution. Then the probability density function (pdf) is given as

%)

f(t) = v—(1+ éj(T) -0 <t < o0, (5
F(EJM

Furthermore, the formula of power of the t distribution for two-side
testing hypothesis Hg : v = v versus Hq : v # vg, (could be one-side as

v+l

well), isgiven as
n(v) = P(rgject Hg |under Hq)
v+1

P o

f(y+1
- 1—Lt12 f(t)dt = Lf%
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where t; and t, are under Hy. Then the size is given as o = a(v) =
P(reject Hg|under Hp). Here, we note and write that o(v) = a. From

equation (6) and the definition of the size above, the graphs of the power and
size of this distribution are given as

i)
)

0 0
|
RE
i} 0.4
| 1
i
i|
B
=

Figure 2. The graphs of power and size for different t; and t,.

We see from Figure 2 that the graphs of the power =(v) tend to decrease

as the parameter v increases, while the size (o) is constant. Note that the
difference between t; and t, (A =t; —t5), aso influenced the curve of the

graphs.
2.3. The power of theUT, RT and PTT on MSRM

Following Pratikno [2], the power of the UT, RT and PTT is used
to choose the eligible tests (maximum power and minimum size) in testing
intercept on the regression models. Here, the definition and formula of the
UT, RT and PTT on MSRM are found in detail in Pratikno [2]. A simulation
is given following the previous research of Pratikno [2], and here, we
simulate and generate data using R-package as follows: y; = 3+ 2x, y, =

2-3X, y3=3-2x and y, = 6+ 4x with o = 0.05 for two-side hypothesis
in testing parameters regression, we then obtain the graphs of the power of
the UT, RT, PTT in Figure 3.

From Figure 3, we see that the PTT tends to lie between UT and RT. It
means that the PTT is an alternative choice between them. So, we conclude
that the PTT follows the previous research of Pratikno [2].
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a | o o | P
& V4 . B /
8 o & “
2 3o / — T 2 3 7 |
. = — RT - & —_— AT
-~ =
— —— PIT.p=0.1 = e PTT,p=023
T T T T T = T T T T
1 1 2 3 4 [b] 1 2 3 4
a 2]
(@) 6, — 0.5 ) 8, — 0.5
~ = — —
w _| ;/ o . &
= i = b
g 7 7 g 7 /A
= -+ = -
- 5 /// — uy *. o // — ur
j— B 4 — RT
o — PT1p=0.5 o | == PTTp=0.7
& T T T T T A T T T T
] 1 2 3 4 0 1 2 3 4
o, o,
(c) B, =05 () B, =05

Figure 3. The power of the UT, RT, PTT when p = 0.1, 0.3, 0.5, 0.7 and
0, = 0.5.

3. Conclusion

The research studied the power in testing parameter shape of the
distributions, analyzed it graphicaly and provided its application of the
power of the tests on the multivariate ssmple regression model. To compute
the power and plot of their graphs, R-code is used. The results showed that
the power of the distribution is influenced by the parameter shapes, and the
power of the test of the PTT is a significant choice of the tests among UT
and RT.

Acknowledgement

We acknowledge the excellent financial support from the LPPM
UNSOED for carrying out this work.

References

[1] A. K. Md. E. Saleh, Theory of Preliminary Test and Stein-type Estimation with
Applications, John Wiley and Sons, Inc., New Jersey, 2006.



22
(2]

(3]

[4]

(5]

(6]

(7]

(8]

(9]

[10]

[11]

[12]

[13]

[14]

[15]

B. Pratikno, G. M. Pratidina and Setianingsih

B. Pratikno, Test of Hypothesis for Linear Models with Non-sample Prior
Information, University of Southern Queensland, 2012.

B. Pratikno, The noncentral t distribution and its application on the power of the
tests, Far East J. Math. Sci. (FIMS) 106(2) (2018), 463-474.

B. Pratikno, Jgjang, S. Y. Layyinah, G. M. Pratidina and Y. D. Suryaningtiyas,
The power of Weibull and exponentia distributions on testing parameters shape,
ICMA Conference, LPPM-UNSOED, 2018.

D. D. Wackerly, W. Mendenhall |1l and R. L. Scheaffer, Mathematical Statistics
with Application, 7th ed., Thomson Learning, Inc., Belmont, CA, USA, 2008.

R. M. Yunus and S. Khan, The bivariate noncentral chi-square distribution - a
compound distribution approach, Appl. Math. Comput. 217 (2011), 6237-6247.

R. M. Yunus, Increasing power of M-test through pre-testing, Unpublished Ph.D.
Thesis, University of Southern Queensland, Austraia, 2010.

S. Khan and B. Pratikno, Testing base load with non-sample prior information on
process load, Statist. Papers 54(3) (2013), 605-617.

S. Khan, Estimation of parameters of the multivariate regression model with
uncertain prior information and Student-t errors, J. Statist. Res. 39(2) (2005),
79-94.

S. Khan, Shrinkage estimators of intercept parameters of two simple regression
models with suspected equal slopes, Comm. Statist. Theory Methods 37 (2008),
247-260.

S. Khan and Z. Hoque, Preliminary test estimators for the multivariate normal
mean based on the modified W, LR and LM tests, J. Statist. Res. 37 (2003), 43-55.

S. Khan and A. K. Md. E. Saeh, Shrinkage pre-test estimator of the intercept
parameter for a regression model with multivariate Student-t errors, Biom. J.
39 (1997), 1-17.

S. Khan and A. K. Md. E. Saleh, Estimation of intercept parameter for linear
regression with uncertain non-sample prior information, Statist. Papers 46 (2005),
379-394.

S. Khan and A. K. Md. E. Saleh, Estimation of slope for linear regression
model with uncertain prior information and Student-t error, Comm. Statist. Theory
Methods 37(16) (2008), 2564-2581.

S. Khan, B. Pratikno, A. I. N. Ibrahim and R. M. Yunus, The correlated bivariate
noncentral F distribution and its application, Comm. Statist. Simulation Comput.
45 (2016), 3491-3507.



	Image_003.pdf (p.1-7)
	artikl ilmiah fjms vol 110 2019.pdf (p.8-15)

