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COMPARISON ON PERFORMANCE OF TESTING MEAN DIFFERENCE FOR TWO POPULATIONS
UNDER SYMETRIC DISTRIBUTIONS
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ABSTRACT

The purpose of this research is to examine the efficiency of testing of the difference
between two population means with five test statistics: T-statistic, Mann-Whitney statistic,
Wald-Wolfowitz statistic, Brunner-Munzel Statistic and Yuen-Welch statistic. Three symmetric
distributions of data, Uniform, Logistic and Laplace distribution are considered. The sample
sizes of two populations are 5, 10, 15, 20, 30, 50 and 100. The variances are 1 and 4. The
significance level is 0.05. The consider criterions are the probability of type | error and power
of a test. The data is simulate using Monte Carlo simulation with 10,000 replicates. The
results of this study showed that all five test statistics could control the probability of type |
error except for the sample size is 5 of Wald-Wolfowitz Statistic can not control the
probability of type | error, T-Statistic have the highest power when using Losgistic distribution.
Brunner-Munzel Statistic have the highest power when using Logistic distribution and Yuen-

Welch Statistic have the highest power when using Laplace distribution.



