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BENJA CHOOTO : AN EFFICIENCY COMPARISON BETWEEN TEST
STATISTICS FOR STANDARD NORMAL DISTRIBUTION : ASST. PROF. KUSAYA
PLUNGPONGPUN, Ph.D.. 147 pp.

The research is aimed to compare the efficiency among six normality test statistics
: KS, A, W, D, K? and G test statistics. Controlling of probability of type | error and power of
the test are considered as criteria on the efficiency comparison. In the study, we simulate the
data from normal, contaminated normal, t, chi-square, beta, gamma, Weibull and Laplace
populations under the 0.01, 0.05 and 0.10 level of significance, in sample sizes of 10, 20, 50
and 100. 1,000 replications are done in each situation.

The results are:

1. KS, A, W and G test statistics are able to control the probability of type | errorin
every situation but K? test statistics does not control the probability of type | error at 0.01 level
of significance. Neither does D test statistic, except under 0.10 level of significance in a
sample size of 10.

2. The power of the test obtained from K? and G test statistics are high in case of
contaminated normal and symmetrical-leptokurtic distributions.

3. The power of the test obtained from KS and A test statistics are high in case of
small samples.

4. The larger sample sizes, the higher the power of the test.

5. After comparing the power of test, it is found that W test statistic has the highest
power of test, followed by A, K?, G, and KS test statistics respectively.
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