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DETERMINATICN OF DISTRIBUTION MODEL AND CHARACTERISTIC VALUE FROM STATISTICAL DATA

Eiligs* BExB="" @™
By Toshiyuki SUGIYAMA, Yozo FUJINO and Manabu ITO

Accuracy of several statistical methods commonly used for
the determination of distribution model from statistical
data is compared by means of Monte Carlo simulation. Method
of maximum likelihood, eight kinds of plotting methods in
which the data are plotted on probability papers, and
Kolmogorov-Smirnov test are chosen for comparison. The
result shows method of maximum likelihood among these ten
methods is the most stable to various distribution-types,
coefficients of variation and data size. Furthermore, it
has been revealed that the probability which each of
possible distribution models may coincide with true
distribution can be approximated by normalized likelihood
calculated from the data.
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