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Abstract

In this study the properties of probability distributions is
discussed. The analysis was applied to detect the relation
between the property of kurtosis and goodness of fit tests in
general and between kurtosis and Kolmogrov Smirnov test in
particular.

The analysis was applied in positive skewed distributions. Beta
distribution was chosen as one of the positive skewed
distributions to represent the study. Four sample sizes of size
100,200,500,800 were generated by using easy fit software.

The nonparametric Kandall Tau test was conducted to test
whether there is significant relation between kurtosis and the
values of Kolmogrov Smirnov test.

The results show the following:

v" The relationship between the kurtosis and goodness of fit
test 1s affected by the sample size.

v The goodness of fit tests is affected by the probability
distribution properties such as skweness and kurtosis in
right skewed distributions.

This result was confirmed by using the nonparametric Kandall
Tau test which show that there is significant relation between
the two values.
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