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SUPUNNEE ARAMWATTANAKUL : ROBUST TEST STATISTICS FOR EQUALITY OF
VARIANCES BETWEEN TWO POPULATIONS. THESIS ADVISOR : ASS. PROF.
CAPT. MANOP VARAPHAKDI. 192 PP,

The purpose of this research is to investigate the probability of
type I error and the power of tests for equality of_variances between two
populations by using F-test, Jackknife test, Layard x° test, Levene test and
Modified Levene test : W_ ., W and W » for the case of the same populations
and the case of the différent populations. Both equal and unequal sample
sizes were used. The data of this experiment were generated through simula-
tion, using the Monte Carlo technique. For each case 0f the experiment was
repeated 1,000 times.

Results of the study are as follows :-

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

2. The power of tests: The power of F-test was found to be
generally high in comparision with other tests for the case of normal
distribution. For t distribution (Symmetric long-tailed), Levene test was
found to be the highest power for equal sample sizes but for the larger
sample sizes (equal and unequal sample sizes) ,Modified Levene test
and W were found to be the highest power. For the Chi-square dlstrléutlon
and tﬁe Weibull distribution (right Skew), Modified Levene test : W as
found to be the hightest power for small sample sizes, but when the samples
were large the test in group of Modified Levene test (Wlo, WZO’ WSO) were
found to be higher than other tests.
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