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�!��� .��#� 4���� #� 4��J�:� 
 ���$��C� ����� 
 �$��:-
�� �*� ���� .�C�� 	%� �! ���  �� ����� 69� 
 6`�: �� ���

4��� .��� /���� .��#�  .��� �! ��'��*� 4���� 	%� ��#���Z� ��
 ��� #� X(!�
 @�8 �� LF�S� @s%�7; ����� �� 
 �8

�� .���  .� .���� 
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 ����3-1 ���	
� 5 �
	�� ����� ���� �	��� ���� 50=n��� ��	� ���� ����  

p  -�����  	
��� (
% ���� 
Y=x p  -�����  @��A$ 

y=1/x  p  -�����  @��A$ 
y=exp(x) ��
�� 

409/0 
150/0 
250/0 
250/0 
502/0 

976313/0 
074077/0 
038394/0 
298389/0 

7364/19 

/000 
010/0 
005/0 
005/0 
000/0 

578368/0 
284986/0 
349155/1 
924989/6 

724/685 

0/000 
010/0 
005/0 
005/0 
000/0 

662914/0 
238218/0 
956486/0 
306950/5 

995/131 

W 
D 

w-sq 
A-sq 
JB 

 ����3-2 ���	
� 5 �
	�� ����� ���� �	��� ���� 100=n��� ��	� ���� ����  

p  -�����  	
��� (
% ���� 
Y=x p  -�����  @��A$ 

y=1/x  p  -�����  @��A$ 
y=exp(x) ��
�� 

409/0 
150/0 
250/0 
250/0 
502/0 

976313/0 
074077/0 
038394/0 
298389/0 

7364/19 

/000 
010/0 
005/0 
005/0 
000/0 

42388/0 
34782/0 
49331/3 
57731/17 

09/6666 

0/000 
010/0 
005/0 
005/0 
000/0 

756/0 
215/0 
473/1 
24/8 
2112/65 

W 
D 

w-sq 
A-sq 
JB 

 ����3-3 ���	
� 5  �
	������� ���� �	��� ���� 500=n��� ��	� ���� ����  

p  -�����  	
��� (
% ���� 
Y=x p  -�����  @��A$ 

y=1/x  p  -�����  @��A$ 
y=exp(x) ��
�� 

141/0 
150/0 
250/0 
250/0 
589/0 

995346/0 
029188/0 
060616/0 
443837/0 

640/242 

/000 
01/0 

005/0 
005/0 
000/0 

0929/0 
4106/0 
2969/33 
6069/157 

16/2749950 

0/000 
01/0 

005/0 
005/0 
000/0 

71687/0 
20208/0 
50668/7 
67064/40 

25/1418 

W 
D 

w-sq 
A-sq 
JB 

 ����3-4 ���	
� 5 �
	�� ����� ���� �	��� ���� 1000=n��� ��	� ���� ����  

p  -�����  	
��� (
% ���� 
Y=x p  -�����  @��A$ 

y=1/x  p  -�����  �A$@� 
y=exp(x) ��
�� 

643/0 
150/0 
250/0 
250/0 
651/0 

998632/0 
022968/0 
064030/0 
385054/0 

276/436 

/000 
01/0 
005/0 
005/0 
000/0 

66501/0 
20932/0 
20923/15 
2991/83 

65/16822 

0/000 
01/0 
005/0 
005/0 
000/0 

0947/0 
4147/0 
9517/66 
3558/316 

18/5047196 

W 
D 

w-sq 
A-sq 
JB 
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 D0��E 

     ��� 5*! �� 4�8 ��"; ������  �����SAS ��78 6"� 
 �#�:n ��d�� 
 /���� 4��� .��#� .��� /���� I%�7; ���� 

y=exp(x)4���� ���-� �7:�P� 	�(N*� 
 ���*� .��(` ��   �
 �!���- ��� . 

data Hossain;  
    do i=o to n ; 
    Hossain = rannor (326);     
    y = Hossain; 
    if  i>0  then  output;   
    end; 
    run; 
data y1; 
    set y; 
    t=exp (y);   
    Proc = Capabitity  normallest; 
    Var t; 
   qq plot t; 
   run; 
Proc means data = Hossain noprint skewness 
kurtosis;  
   vart ; 
   out put      out = ali  skewness = skew  
kurtosis = kurt; 
   run; 
daf new; 
   set ali ; 
   n=freq - ; 
   jb= (n/6) * (skew ** 2 + ((kurt – 3 ) ** 2 ) / 
4); 
   run; 
data new1; 
   set new 
   Proc  print data new 1; 
   Var   n   skew   kurt    jb; 
   run; 

 
 #�
�� 

[1]. Anderson, M. K. (2001). A normality test 
for the mean estimator. Applied 
Economics Letters, Vol. 8, NO. 9, 633-
634. 

[2]. D' Agostino, R. B. and Stephen, M. A., 
(1997). Goodness of fit techniques. 
Marcel Dekker, New York. 

[3]. Bera. A. K. and Jarque C. M. (1981). An 
efficient large–sample test for normality 
of observations and regression residuals. 
Working Papers in Economics and 
Econometrics, 40, Austration National 
University. 

[4]. Birnbarm, Z.W. (1965). Numerical tabula-
tion of the distribution of Kolmogorov’s 
statistic for finite sample size. Journal of 
the American Statistial Association, 60, 
854–58. 

[5]. Conver, W.J. (1971). Practical non para 
metric statistics. Wiley, New York. 

[6]. Goodman, L.A. (1954). Kolmogorov–
Smirnov tests for psychological resrarch. 
Bulletin, 51, 160 – 168. 

[7]. Massey, F.J. (1951). The Kolmogorov –
Smirnov test for goodness of fit. Journal 
of the American Statistical Association, 
46, 68 –78. 

[8]. Stakter, M.J. (1965). A comparison of the 
Pearson chi–square and Kolmogorov 
goodness of fit tests with respect to 
validity. Journal of the American 
statistical Association, 60, 907-911. 

 

www.sp
ss-

pasw
.ir




