
TAB: DISTRIBUTION CALCULATOR Calculation Enabled

Distribution Object Distribution Histogram

 

Object Description Abbr Object value Parameters Object Description Abbr Object value  

Matched or alternative distribution based on generated sampe Matched or alternative distribution based on generated sampe

Distribution index 9 mean stdev  Histogram parameters java.util.LinkedHashMap@Thu, 4 Jan 2018 06:02:56:956..2313976155135145645 

Distribution Log-Normal -478.60% 67.51%  Histogram object H(x) jmathkr.lib.stats.basic.calc.Histogram@Thu, 4 Jan 2018 06:17:14:969..7434647982676685489 

Distribution object parameters java.util.LinkedHashMap@Thu, 4 Jan 2018 06:02:56:962..872216607972251673 Histogram output object java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:969..2516978562707571244 

Distribution object D jmathkr.lib.stats.distribution.R1.standard.apache.DistributionLogNormalR1@Thu, 4 Jan 2018 06:17:14:968..3727279560693563592 Histogram domain java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:970..3967462689432458364 

Sample pdf values pdf(x) java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:970..4840726125945711286 

Matched distribution based on historical sample  Matched distribution based on historical sample  

Distribution index 9 mean stdev  Histogram parameters java.util.LinkedHashMap@Thu, 4 Jan 2018 06:02:56:956..2313976155135145645 

Distribution Log-Normal -478.60% 67.51%  Histogram object H(x) jmathkr.lib.stats.basic.calc.Histogram@Thu, 4 Jan 2018 06:17:14:966..5458206596980827517 

Distribution object parameters java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:952..5114012637938990725 Histogram output object java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:959..6066572247166596710 

Distribution object jmathkr.lib.stats.distribution.R1.standard.apache.DistributionLogNormalR1@Thu, 4 Jan 2018 06:17:14:964..1217322814048113390 Histogram domain java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:960..1185265232824772746 

Sample pdf values pdf(x) java.util.ArrayList@Thu, 4 Jan 2018 06:03:27:720..7038847985740083569 

  

Distribution Sample  Distribution Testing  

  

Sample size #x 51  Test historical sample 1  

 Test name Kolmogorov-Smirnov  

Generated sample   

Sample object x java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:969..5676452754537648219 Distribution test object T(D, x) jmathkr.lib.stats.testing.distribution.TestKolmogorovSmirnov@Thu, 4 Jan 2018 06:17:14:965..716059742735103386 

Sorted sample object x-sorted java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:969..2975917340032200474  

Sample pdf values pdf(x) java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:970..7361169409535227384 Test against multiple distributions  

Sample cdf values cdf(x) java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:969..5004508971651259539 List of distributions java.util.ArrayList@Thu, 4 Jan 2018 06:02:55:079..4124172750035865474 

Historical sample  List of distribution test objects java.util.ArrayList@Thu, 4 Jan 2018 06:17:14:963..7781775621798578926 

Sample object x java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:721..5690026093538471235 Estimated distribution parameters D-params java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:943..1718077677709508801 

Sorted sample object x-sorted java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:953..7302328540940743604 Estimated tests p-values P-value java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:943..1691553857061066683 

Sorted sample object pdf(x) java.util.ArrayList@Thu, 4 Jan 2018 06:03:15:273..4249023983410908793  

Sample cdf values cdf(x) java.util.ArrayList@Thu, 4 Jan 2018 06:02:56:954..6479935110872621931  

 

DISABLE



TAB: CHARTS

Log-Normal probability distribution function (pdf) Log-Normal cumulative probability distribution function (cdf) Historical sample

Histogram Transformation of Log-Normal-distributed sample into uniform sample Histogram and pdf fit
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TAB: DISTRIBUTION TESTS AND SAMPLE HISTOGRAM

Selected distribution Histogram Distribution tests

Sample size 51 Matched or alternative distribution based on generated sampeMatched distribution based on historical sample Test Kolmogorov-Smirnov

Sample Historical

1.00 0.94 1.00 0.97

Name

p1 p2 p3 # x histogram
normal 

fit

pdf - Log-

Normal
x histogram

normal 

fit

pdf - Log-

Normal
# Distribution statistics p-value p1 p2 p3 mean stdev mode

Log-Normal mean stdev 1 0.22% 0.12 0.04 0.04 0.09% 0.06 0.03 0.00 1 Log-Normal 41.29% -4.79 0.68

-4.79 0.68 2 0.45% 0.31 0.11 0.19 0.32% 0.22 0.08 0.16

3 0.68% 0.12 0.12 0.19 0.56% 0.16 0.10 0.21 1 Beta 85.96% 1.30 122.78 1.05% 0.25%

Matching between generated and theoretical statistics 4 0.90% 0.18 0.13 0.15 0.79% 0.12 0.11 0.17 2 Chi-squred 0.00% 1.05% 1.05%

5 1.13% 0.08 0.12 0.11 1.03% 0.04 0.12 0.13 3 Exponential 0.00% 95.41 1.05%

Matched or alternative distribution based on generated sampe6 1.35% 0.06 0.10 0.08 1.26% 0.14 0.11 0.09 4 Fisher 0.00% 1.00 2.01 -100.00% 0.25%

Statistics Generated Theoretical Sample 7 1.58% 0.04 0.08 0.05 1.50% 0.08 0.10 0.06 5 Gamma 0.00% 1.73 165.27 1.05% 0.80%

Mean 1.05% 1.05% 0.89% 8 1.80% 0.00 0.05 0.04 1.73% 0.04 0.08 0.04 6 Geometric 0.00% 1.00 100.00%

Standard deviation 0.59% 0.80% 0.70% 9 2.03% 0.02 0.03 0.03 1.97% 0.06 0.06 0.03 7 Laplace 7.95% 0.01 0.01 1.05% 0.80%

Mode 0.54% 0.42% 10 2.25% 0.00 0.02 0.02 2.20% 0.02 0.04 0.02 8 Logistic 30.31% 1.05% 0.44% 1.05% 0.80%

11 2.48% 0.04 0.01 0.01 2.44% 0.04 0.03 0.02 9 Log-Normal 41.29% -4.79 0.68 1.05% 0.80%

Matched distribution based on historical sample 12 2.70% 0.02 0.00 0.01 2.67% 0.00 0.01 0.01 10 Normal 41.58% 1.05% 0.80% 1.05% 0.80%

Statistics Generated Theoretical Sample 13 2.93% 0.00 0.00 0.01 2.91% 0.00 0.01 0.01 11 Poisson 7.24% 1.73 165.27 1.05% 0.80%

Mean 1.05% 1.05% 1.05% 14 3.15% 0.00 0.00 0.01 3.14% 0.02 0.00 0.01 12 Student T 0.00% 1.00

Standard deviation 0.64% 0.80% 0.80% 15 3.38% 0.02 0.00 0.00 3.38% 0.02 0.00 0.00 13 Triangular 10.38% 0.03% 3.87% 0.03% 1.31%

Mode 0.52% 0.25% 14 Uniform 0.00% 0.03% 3.87% 1.95%

Histogram parameters

3.14% 2.39%

Parameter Key

generated historical

Minimum value x-min -0.01 -0.01

Maximum value x-max 0.03 0.03

Number of bins bin-count 15 15

Parameters Parameters Statistics

Value



TAB: GENERATED AND HISTORICAL SAMPLES AND DISTRIBUTIONS

Mean 0.89% 1.05% 1.05% 1.05%

Stdev 0.70% 0.59% 0.80% 0.64%

Mode 0.54% 20 0.52% 16

Generated sample 51 u*=F*(β) Historical sample u=F(β)

# cdf - uniform sample
sorted 

sample

sample 

increment

pdf - Log-

Normal

cdf - Log-

Normal
sample

sorted 

sample

sample 

increment

pdf - Log-

Normal

cdf - Log-

Normal

1 0.02 1.13% 0.17% 0.02% 20.52 0.01 0.24% 0.03% 0.06% 0.01 0.00

2 0.04 0.38% 0.19% 0.03% 27.95 0.01 0.67% 0.08% 0.09% 2.00 0.00

3 0.06 0.19% 0.22% 0.00% 37.22 0.02 0.25% 0.18% 0.05% 23.94 0.01

4 0.08 0.50% 0.22% 0.05% 38.55 0.02 1.43% 0.23% 0.01% 40.81 0.03

5 0.10 1.52% 0.28% 0.01% 55.83 0.05 0.24% 0.01% 44.52 0.03

6 0.12 0.98% 0.28% 0.05% 57.90 0.05 3.87% 0.24% 0.00% 46.24 0.03

7 0.14 0.48% 0.34% 0.01% 71.36 0.09 0.26% 0.25% 0.01% 47.30 0.04

8 0.16 0.94% 0.34% 0.00% 72.59 0.09 0.58% 0.26% 0.03% 49.78 0.04

9 0.18 0.39% 0.35% 0.03% 73.22 0.10 1.05% 0.28% 0.06% 58.37 0.06

10 0.20 1.02% 0.38% 0.01% 78.14 0.12 1.24% 0.34% 0.06% 72.28 0.09

11 0.22 0.62% 0.38% 0.01% 79.04 0.12 1.34% 0.40% 0.00% 81.90 0.14

12 0.24 1.57% 0.39% 0.01% 80.43 0.13 0.23% 0.41% 0.01% 82.31 0.14

13 0.25 0.60% 0.40% 0.02% 81.91 0.14 1.89% 0.41% 0.02% 83.09 0.15

14 0.27 0.34% 0.42% 0.00% 83.61 0.15 2.11% 0.43% 0.01% 84.73 0.16

15 0.29 0.34% 0.42% 0.00% 83.65 0.15 1.52% 0.44% 0.07% 85.91 0.17

16 0.31 0.28% 0.42% 0.03% 83.95 0.16 0.90% 0.52% 0.06% 88.88 0.24

17 0.33 0.92% 0.45% 0.03% 86.19 0.18 0.52% 0.57% 0.01% 88.32 0.29

18 0.35 0.55% 0.48% 0.02% 88.03 0.21 3.05% 0.58% 0.03% 88.08 0.30

19 0.37 2.41% 0.50% 0.04% 88.56 0.22 0.82% 0.62% 0.02% 86.72 0.33

20 0.39 0.17% 0.54% 0.01% 88.92 0.26 0.57% 0.64% 0.02% 85.55 0.35

21 0.41 3.52% 0.55% 0.00% 88.80 0.27 0.40% 0.66% 0.01% 84.16 0.37



TAB: CONFIGURATION FILE

Standard distributions

#
Distribution 

name
Notation

Default 

values
Name

p1 p2 p3 v1 v2 v3 mean stdev mode min max p1 p2 p3

1 Beta Beta alpha beta 0.00% 100.00% Log-Normal mean stdev

2 Chi-squred Chi2 mu 0.00% -4.79 0.68

3 Exponential Exponential mu 0.00%

4 Fisher F df1 df2 0.00%

5 Gamma Gamma alpha beta 0.00%

6 Geometric Geometric mu 0.00%

7 Laplace Laplace mu b

8 Logistic Logistic mu s Name

9 Log-Normal Log-Normal mean stdev μ = 0; σ = 1 -4.79 0.68 1.05% 0.80% -1.34% 3.44% p1 p2 p3

10 Normal Normal mean stdev μ = 0; σ = 1 Log-Normal mean stdev

11 Poisson Poisson lambda scale 0.00% -4.79 0.68

12 Student T T nu

13 Triangular Triangular a b c

14 Uniform Uniform a b a = 0; b = 1

deviation from mean 3

Array parameters Distribution tests Output keys

# Cell address Row count Col count Comment Name Description Key Description

1 'data'!$D$9 51 1 generated sample Kolmogorov-Smirnov distrib-params Parameters of tested distributions

2 'data'!$E$9 51 1 sorted generated sample Pearson-Chi2 stats-value Estimated statistics

3 'data'!$G$9 51 1 pdf of generated sample p-value Estimated statistics p-values

4 'test'!$K$11 15 1 pdf of generated sample

5 'data'!$H$9 51 1 cdf of generated sample Path to xlloop jar file C:\Projects\java\data\jcalc\xlloop\xlloop-ecolab.jar

6 'test'!$H$11 15 3 histogram of generated sample Test connection 1

7 'data'!$K$9 51 1 sorted historical sample

8 'data'!$M$9 51 1 pdf of historical sample

9 'test'!$P$11 15 1 pdf of historical sample

10 'data'!$N$9 51 1 cdf of historical sample

11 'test'!$M$11 15 3 histogram of historical sample

Matched or alternative distribution 

based on generated sampe

Parameters

Matched distribution based on historical 

sample

Parameters Parameter values Statistics Parameters
Distribution 

support


