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ABSTRACT

The purpose of this study is to compare the performance of three test statistics
which are F - test, Kruskal — Wallis test and permutation test. Three symmetric distributions
of data, logistic, Laplace and uniform distribution are considered. These data sets have
variance 1 and 4. The sample sizes are 5, 10, 15 and 20. The mean is 0 and the mean
difference are 0.0, 0.5, 1.0, 1.5 and 2.0. Nominal level will be set at 0.05. The considered
criterions are type | error rates and power of the tests. A Monte Carlo simulation is performed
with repeated 10,000 times. The number of permutation is 2,000. The results show that the
type | error rates of all test statistics are maintained the nominal level. Considering the power
of the test, the permutation test have the highest power when the data are chosen from
logistic distribution. For Laplace distribution, Kruskal — Wallis test gives the best results except

the sample size is 5. For uniform distribution, F-test statistic performs well.



