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The main objective of this research was to compare type I error and power of the test for the three
multinormality testing methods: H, T, and O, in known and unknown parameters for the three distributions
which were multivariate normal distribution, multivariate lognormal distribution and multivariate student-t
distribution. In the study, simulation technique was used to generate data for 2, 3, and 4 variables (p), for 20,
30, and 50 of sample sizes (n) at 0.05 and 0.10 significant levels (0’.) Each situation was simulated for 1,000

iterations. The results were as follows;

1. For type I error, in conditions of known and unknown parameters, normal distributions datum,
and 2, 3, 4 variables, T statistic was the best method that can controll type I error in every sample sizes, co-
variances, and significant levels. While O statistic can controll type I error when sample sizes equal to 30 and
50 in every co-variances, and significant levels. But H statistic can controll type I error for 2 variables, and

every co-variances at 0.10 significant level.

2. For power of the test, the results were seperated into 2 parts as following: Part I: For known
parameters cases, | statistic was the maximum power of the test for sample sizes equal to 20, every variables,
significant levels and distributions. For lognormal distribution datum, T statistic was not significantly different
from O statistic in term of power of the test for sample sizes equal to 30 and 50, every variables, and
significant levels. In case of student-t distribution datum, O statistic was the maximum power of the test when
the sample sizes equal to 30, 50, and 2 variables. Furthermore, T statistic was not significantly different from
O statistic when considered power of the test for 3, 4 variables, and every significant levels. Part 2: For
unknown parameters cases, T statistic was the maximum power of the test when sample sizes equal to 20,
every variables, significant levels, and distributions. For lognormal distribution datum, O statistic was the
maximum power of the test when sample sizes equal to 30, and T statistic was not significantly different from
O statistic when considered power of the test for sample sizes equal to 50, every variables, and significant
levels, except O statistic was the maximum power of the test for 2 variables, and significant levels equal to
0.05. Finally, for student-t distribution datum, O statistic was the maximum power of the test when sample

sizes equal to 30 and 50, every variables, and significant levels.
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