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A NUMERICAL METHOD FOR NON-CENTRALITY PARAME-
TER OF NONCENTRAL DISTRIBUTION
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Abstract

In this paper, some problems in iterative computation for non-centrality parameters of
noncentral t, X* and F distributions are discussed. Based on a large amount of computational
simulation a selective approach for the initial formula is presented, the practical effectiveness of
two iterative formulas is analyzed, and a few better iterative intervals are suggested. Thus com-

putational efficiency increases greatly.
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