NsMIIMemansaansziis 10 21 a1fui 2 Beouningiau-Funaw 2555

MsnageUaNNAg 1B sadamaldmuananInuay
Statistical Hypotheses Testing under Negative Binomial Distribution

= o 1

a a L4
YYYaANs 139UN3 vazdera AudANYIAINed’
Boonyasit Warachan and Saichon Sinsomboonthong

a aa a ¢ o @
VNPT AUSINYIATAT ﬁﬂT]J‘L!L‘VIﬂI‘LlTﬁ?JWi$ﬂ’t’)1JLﬂé}1!%l1ﬂmﬂﬂﬁﬂ1ﬂﬂ§§fﬂﬂ

U ]

UNANY
MIANEITIIMINAdeUANNAT T I@IANelAMTIAPIIInILIaY Tasimsnadey
d'd o Q/ dld o w 1 Y d' ) =S =
niifdsgega minadgeuniiidegigasiiuaueduanelals uazmsnadouh luiewdeazi

LTI}

v k4
o w il o @ o 1 o <
fasgegaetvauedmauetlas lddiuasivesmsnaassnanuaaunivzlszauanuduss
(™) WA 1, 2, 3, 4 AT 5 UASUUIATBINMINAFBUIIND 0.05 WaMIANHINITNATOUNNAS
qegalunisnagevaundgin Hy:0=0, isuny H,:0=0,,0, <0, venuinie

. % I AL : A
a=0.05 dmsum 0, laq @i 0, =0.5 & r GAwndunn 1 89 5 udrmnuieilun

T
a A o A o Aadnhed v A 1 A
wilfasaunagiuaan (y) agiimaaawdunuin dauduhihses q diwuadnga (c,) uag
o w Marlk Aao o U Y
Maevesnisnaaey (1—B) swwlawivyy  lumsnadeunimaigegaediuaueduiauolals
Tumsnagevaunagiu H,:0=0, Weviu H,:0 <0, Wnamileutiunmsnaaennd
frasgegadnedu lumsnaaeunisidegegaodiuauedmanolatslumsnagouauudgiu
H,:0<0; nSe 020, tevdy H,:0,<0<0, e 0, =0.25, 0, =0.75 1
A ° o st Y S A = ] ' 2 A a A
wudue o =0.05 dwmiu r dawieaunn 1 99 5 samnninziuilasauuagi
o o 2 &y ; a4 4
Wan (y,, v,) velimanawaziuiuiimiveu da ¢ uag c, ssiauniuiu lums
nagoun liewdosnazididegeqaodivaueduiauedatelunisnadouanuagiu
H,:0, <0<0, Weudu H;:0<0, wie 0>60, 1o 0,=0.250,=0.75 12
! v Ed
wuduile o =0.05 naz r = 10 wliaunsaman c,c,,y,y, W o r Hauinduan 20
= y a A 2 Ay : a2 &
8950 udr y,,y, vwlnuinuduuazanesi lwiven @ ¢, uaz ¢, wiawiuiu uazly
nsnaaeui liewdenaziisidegegaedruaneduwanetatolunisnageuaundgiu
H,:0=0, tioudy H,:0=0, o 0, =0.25 szwviuiie o =0.05 drr =3 az
ANTIMIA C,,C,5Y 5, 9

o as o

Mmdy : MInadennimasgege, msnaaeuiiiidigegaodiuaueduauolars,msnadoun liloudoaay

4

ifdsgegaediadueduauolats tazmsuanuaaniuvay

E-mail address : kwboonya@kmitl.ac:.th1 s kssaicho@kmitl.ac.th2



NsMIIMemansaansziis 10 21 a1fui 2 Beouningiau-Funaw 2555

Abstract

In this study, the most powerful test, uniformly most powerful test and uniformly
most powerful unbiased test were investigated under Negative binomial distribution with r of 1,
2, 3, 4 and 5, and the test size of 0.05. The result of the most powerful test for
H0 0= eo versus Hl :0 261,91 <60 showed that at o0 =0.05 for any 91 and
90 =0.5 when r increased from 1 to 5, Y showed an certain decrease and increase value,
while C€; and 1—[3 had an increase. In the uniformly most powerful test for H0 0= 90
Versus H1 10< 90 showed that the results same as the most powerful test above. In the
uniformly most powerful test for HO 10 < 91 or 02> 02 versus Hl 191 <0< 92,
91 =0.25 and 02 =0.75, for . =0.05 if r had an increase from 1 to 5 then Y1, V2
showed an uncertain value, while C; and C, increased. The result of the uniformly most
powerful unbiased test for HO :91 <0 Sez versus Hl 10 <61 or 0> 92, 91 =0.25
and 92 =0.75 showed that C,,C,,Y,,Y, could not be found when O = 0.05 and r = 10.
However, when there was an increase of r from 20 to 50, 7Y, Y, had uncertain value, and
there was an increase for C; and C,. In addition, the result of the uniformly most powerful
unbiased test for HO 10 =90 versus Hl (0% 90 , 90 =0.25 showed that C15C5.Y15Y>

could be found when o = 0.05 with r = 3.

Keywords : Most powerful test, Uniformly most powerful test, Uniformly most powerful unbiased test and

Negative binomial distribution
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0.4740740741 e X =2
0 e 2x; <1 visa>2

46



NsMIIMemansaansziis 10 21 a1fui 2 Beouningiau-Funaw 2555

msei 32 awnhezuiivzdfasauudnundn v,, 7, vazAingn ¢, ¢, dmSumsnadey

auuagu Hy :0<0.25 wie 02> 0.75 seviv H, :0.25<0<0.75

o r Y1 Y2 S )
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Yi> Y2 ﬂwmaﬂmuamwmuw"lmmuﬂu I ¢y LAY Cy ISUAUNNIY

3.3 msnageviiinudsaresiinasgigaedisaeduansilae
(Uniformly Most Powerful Unbiased Test : UMP Unbiased Test)
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