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The purpose of this study is to compare the efficiency of three tests statistics for festing
normality ; Kolmogorov, Lilliefors and Shapiro — Wilk, which are available in SPSS v13.0. and three tests
statistics; Kolmogorov, Anderson-Darling and Ryan — Joiner, which are available in MINITAB 14. The
data for this study was yielded from simulation, by the method of Monte Carlo, under conditions of

Normal distribution and slightly depart from the Normal distribution, by using Menu Calc-Random Data

from MINITAB 14. In each situation was done 500 iterations with different sample size ; 10, 20, 30, 50
and 100. Comparisons of Type I error and power of the test among the six test statistics were done.

It was found that Ryan-Joiner Test (Similar to Shapiro-Wilk) in MINITAB Test had the highest
power of the test in all cases and all sample sizes, at 0.10 significance level, especially for the sample size
of 100, it had the power of the test almost to be 1. And it also had ability to control probability of Type I
error in almost Situafions under criteria of Cochran. Even though K-S test in MINITAB appears under the

appellation of the K-8 test, it is really the Lilliefors test.





