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Abstract

The purpose of this research is to study and compare the power of 3 test
statistics for test the data from poisson process ; the Laplace test statistic (Lap) , the Military
Handbook test statistic (Mil) and the Lewis - Robinson test statistic (LR).

The data of this experiment are generated through the Monte Carlo simulation
technique with 1000 repetition. They are exponential distribution and other distributions in. the
exponential family, which are weibull distribution, gamma distribution and beta dist_ribution
with the sample size of 5, 10, 15, 20 and 25 and the parameter of 0.1, 0.3, 0.5, 0.8, 1.0, 1.3,
1.5. 1.8, 2.0 and 2.5 . The study included the cases of completed data and incompleted data
which was right censored 10%, at significant level (O0) = 0.01 and 0.05. The two criteria
employed for the comparison are capability to control probability of type I error and power of test
with these distributions. The result of this research can be summarized as follow.

1. Probability of Type I Error

In most cases, the Laplace test statistics can control the probability of type [
error  while Military Handbook test statistics can’ t in all cases. The Lewis - Robinson test

statistics can control the probability of type I error in the case of large sample size.



2. Power of the test

When the data is the exponential distribution, the Laplace test statistics has
higher power of the test than Lewis - Robinson test statistics in all of the sample sizes and
parameters. As in the case of weibull, the Laplace test statistics has higher power of the test than
Lewis - Robinson test statistics when the shape parameter is lower than 2.0 . However, the Lewis
- Robinson test statistics has higher power of the test than Laplace test statistics when the shape
parameter is more than 2.0 . In the case of data being gamma distribution, the Laplace test
statistics has higher power of the test than Lewis - Robinson test statistics . When the data is beta
distribution with parameter = 2.0, the Laplace test statistics has higher power of the test than

Lewis - Robinson test statistics .



