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The objective of this research was to compare the efficiency of four normality test statistics : W test
statistic (Shapiro and Wilk test statistic), under study included two cases ; W test statistic was suggested by
Shapiro and Wilk (1965) for small and moderate sample sizes and an extension of W test statistic by Royston (1982)
for large sample size, K?, QH* and G test statistics. The efficiency from these test statistics were considered from
probability of type | error and the power of the test measured of these following distribution Beta, t, Gamma and Chi-
square distributions, that were divided into 4 main cases ; symmetric-platykurtic, symmetric-leptokurtic, asymmetric-
platykurtic and asymmetric-leptokurtic distributions under study varying from # =10, 20, 50 and 100 at .01, .05 and
.10 level! of significance. 1,000 simulations were run for these combinations with MINITAB help.

The research findings were as follows.

1. Mostly these four test statistics could control the probability of type | error for all cases, except K2
test statistic which cannot control that of type | error for all sample sizes at & =.01 and n =20 at (! =.05.

2. For symmetric-platykurtic distribution case, QH* test statistic performed best, that is, it gave the most
power of the test for small sample size, followed by W and G test statistics respectively. W test statistic performed
best for moderate and large samples, followed by QH* and G test statistics respectively.

3. For asymmetric-platykurtic distribution case, G test statistic performed best for all cases, followed by
W and QH* test statistics respectively.

4. For symmetric-leptokurtic distribution case, QH* test statistic performed best for small and large
samples, followed by W and G statistics respectively. W test statistic performed best for moderate sample, followed
by QH* and G test statistics respectively, and

5. For asymmetric-leptokurtic distribution case, W test statistic performed best for small sample, followed
by QH* and G test statistics respectively. QH* test statistic performed best for moderate and large samples,
followed by W and G test statistics respectively. ’

When we considered the power of the test, in overall, W test statistic performed best, followed by QH*

and G test statistics respectively .





