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The purpose of this research is o investigae the probability of type | error and the power of test for
testing equality of vamances ( 3 , S groups ) by using Baruelt test statisbic | O Brien test statistic , and Lay-Jack test
siatistic in the case of same distribution and different distnbution . The sample sizes are equal in each groups . the
different proportion of variances at  0.01 , 0.05 , and 0.10 levels of significance are used. For each stahsnc under

each experimental situation , the Monte Carlo Experiment is repeated 5,000 times.

Result of the study are as follows -

1. Robustness of the test : By considering the probability of type I error for each
population , sample size , proportion of variance and level of significance , it is found that the distribution and
sample size affected the robustness of the test.

2. The power of test : For Normal Distribution (symmetric) , Weibnl Distnbution (right
skew) and the combination of Normal Distribution and Weibul Distribution , Bartlett statistc has the highest
power. For the T-Distnbution ( symmetnc long-taled ) , O Brien statistic has found to be the highest power for
small sample sizes ( 5,10 ) , and the Lay-Jack statistic has the highest power for larger sample sizes (20,30,50).
For the combination of Normal Distnbution and T- Distnibution O Brien is the only one statistic that can control
the probability of type T error for small sample sizes (5,10). prever , no test statistic can control type [ error if
the sample size is larger (20,30,50) because it hus more outliers in this case.

3. Proportion of variance , the population distribution , and sample s1ze atfect the power

of the lest.
4. When the distnbution 18 unknown | Oj Brien test statistic should be used.
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