Computing an Anderson-Darling Test in
•

Inputting data straight into R:
When typing your data straight into R there is a simple command to generate
an Anderson-Darling Test. For example if our data is: 1, 2, 2, 3, 3, 3, 3, 2, 2, 1,
4, 7, 9, 1, 5, 5, 5, 6, 8. Then we input the data in R using the x <c(1,2,2,3,3,3,3,2,2,1,4,7,9,1,5,5,5,6,8) command (where x is what you’re calling
the data). In order to carry out an Anderson-Darling test in R you must first
install the package “nortest” using the command install.packages(“nortest”), as
follows:

You must then select the country of choice. The following code will then
appear:

You must then load the package using the command library(nortest) as follows:

The command ad.test(x) can then be used to compute the Anderson-darling test
as follows:

In R the test statistic is labelled as A instead of 𝐴2 , and can then be compared to
the critical value in order to determine normality. An alternative approach is to
examine the p-value in the Anderson-Darling Test. If you are testing at the 95%
significance level and our p-value is smaller than 0.05, you reject the null
hypothesis which states that the sample data comes from a normal distribution,
and hence you can conclude that the data is likely to be non-normal. In this
example, at the 95% significance level, our p-value is greater than 0.05 so we do
not reject the null hypothesis and we can conclude that our data is likely to follow
a normal distribution.
A more detailed example:
Data set: 4, 6, 12, 19, 20, 22, 24, 27, 31, 31, 31, 32, 36, 38, 39, 39, 44, 45, 47, 47,
48, 49, 49, 53, 55, 56, 56, 60, 61, 77.

•

Inputting data from an excel file:
When importing data from R we need to use the command read.csv as follows:
sl<-read.csv("U:/Stats Flowchart Project/Dataset.csv")
sl
attach(sl)
The text in red is where the excel file can be found in your documents, and ‘sl’
is what we have called our data. The same commands used in the examples
above to install, and load the package “nortest” can then be used, and the
command ad.test(sl) can then be implemented to compute the Anderson-Darling
test.

