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Comparison of Test Statistics Using Simulated Data
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ABSTRACT
This article considers the comparison of the test statistics under the test of size a or
level o. The criteria of Cochran (1947), the criteria of Bradley (1978, cited in Tomarken and
Serlin, 1986) and the criteria under hypothesis testing for o are applied with distributions that

are well approximated by a normal distribution and binomial distribution.
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1. umin

Tumsuszanarmsdimes nsiiansandisvanuifezgainauaudinig q voswiuszunm
1wy A laieuldes (unbiased)  AMUABINU (consistency)  AAIUUUTUTIU  (variance) %39 A1
ammLAdouidiaediade (mean squared error) dhumsnaasuauufigiu MIdenadinaaouiiiunza
dulngarNATINVUINVBINITNAFDU (size of the test) WD MAIVBINITNAFDY (power of the
test)
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VngeUALNAFIU Rizzo (2008) lawansuudalunisinasddagldiusunsuy R 1usiu
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meldnmagevanufigiuuesd o MsznansuInLIesaiAvaAgoufIENSLANLIUIAA
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Usznatl (proposition) wigafiun1swankasauiaziuvesduwdsdqudmilivsenatada”  (Ussay,
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= a a

2545) Fafloudouegluuvesdydnvalnsadamansvemisdines aufgiuwiadu 2 ofin fe
auuRgIuai (@uufgruionsvaaeu) vieauufigiuing (null hypothesis) unudie H, Lagauufs
uél (alternative hypothesis) unuse H,

Tunsmaaevauudgiuarlddiediedy X, X,,...X, feglursdussnisuanuas @ =

a a

{f(x,0),0€Q} lagh Q unudiginisdiwes uagimun O, cQ Q cQ We Q,,Q, AUl

'
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o
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fadulasstuiu s f1A1vedayaNmIeE gl X,,X,,..., X, \uaudnves S, (xeS,) auufgu
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Ufjiasaunignu nieusaings (region of rejection or critical region) (Lehmann, 1986)
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AaaAAaUTinliiansananuInaingaauneladulanistantadbainuasunsdimesuanalmla

v
v

(location parameter) 94l



642 KKU Science Journal Volume 41 Number 3 Review

22| B /2

Ky X W Xy

JUT 2 uanaruinazluvesnueanaedousdind 1 uay 2 Tunsdinadeu H,: p=y, Weuiu

Hy o nseld gy <p,

/2 Bla

Xa Ko Xy Ky

=] i <, = a = = o
EU‘W 3 LERIAINNUNLUUTDIANUARIALARDUTUAN 1 ey 2 Iuﬂﬁmﬂ@a@l} H0 D u=u, Neuny

Hy oz g nsed py >,

Hy X Ko

JUT 4 uanaruiazluvesnueanaedousdind 1 uar 2 Tunsdinageu H,: p>p, Weuiu

A _ c c
H:p<p, W X, =yy+z, ==K, ~2_, =
1 0 a 0 a\/H 0 la\/H

Ho Xp Hy

JUT 5 uananuiazluvesnnueanaedousdind 1 uaz 2 Tunsdinageu H,: p<p, Weuiu

A _ (o)
Hi:p>p, Wo X, =p,+2,, —=
Jn
n3UT 5 dwhmsiinan o Tty aswudianuhasdu (i) veanisufiesizanniu

Ayl B deanas dwanduzun 6 viseinand o vl B deniudu dwandugun 7



Unay MSANTINYEERS 1. UM 41 avun 3 643

Ky Xy K

JUN 7 pnuduiiudsening o uar B nsdivedey Hy: u<p, Woudu H o p>p, Wee1 o anas

5. nswSguigun1snagay
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follie supP(B) = o wazlsenN1IAERUNlsEAU o (level of the test) Analiie supP(B) <o (Casella
0eQ, 0eQ),

and Berger, 2001) Tun1sfiansannsmaseuiviinauasinnsainanngy (class) veanmsmaaeuiiedni
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Lehmann (1986) waz Mukhopadhyay (2000) l#fuuanisnaaeuiiifian (the best test)

q

dmsuneaeu H, WWeudu H, eiinnsaieanguuaammegeu § nefiadfiveaeu T e I, 580

Junrsnaaeuiifiindsgeaaaueiuanayalefan wse uniformly most powerful test: UMP-Test
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S¥AU o Arelile Br(0)=B.(0) NN 9 OeQ e T, T ed uavdnmnadeu H, \ieudu H, Hu

[

MINAEOULTUAYI (simple hypothesis) azi3enaianagey T Aduaddnadeuniimdsganin the

Y9
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AfANAEUNINAIgIanIn the most powerful test: MP o Test ¥u1A o
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lumsiUSeuiiiguadinaaeviusgivitiasannismaaeulungy Js viie & Feinldnaainnis
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a
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v K 1
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SULUU 0179 Y3ums (2549) Gu and Lee (2010) fiorsand & farfildlndidssiurunvesnns
nadBULAR I SNAde UL USEAVE AW
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adAnaaousonisuanuassnd vilildngunismeaeurnn o, MK 6 .[0.002,0.018] viues
Weafulunsdlil «, =0.05 Aisziuaddny 0.05 1inwel & €[0.036,0.063]

ARNTUA (2545) a9Aa (2550) NS (2551) ¥3M1 (2552) YIN1SANINGUNTNAABUIINNTT
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aened (2547) @n1ns (2547) unea (2553) @33Nt (2553) Kim (2010) ldineausives Bradley
(1978, cited in Tomarken and Serlin, 1986) Tnefifiansan & €[0.9a,,1.10,] 7350 & €[0.50,,,1.50,,]
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gnssel wagdyen (2540) WITWNS (2549) WawI@ (2549) Vorapongsathorn et al. (2004)
Sapchookul  (2005)  Kitidamrongsuk —and Siripanich  (2010) Tdinau1ves Cochran  (1947) o
a, =0.01, 0.05,0.1 Tun1snagauaeIng (two-sided test) ldnaudt & €[0.007,0.015], [0.04,0.06],
[0.081,0.119] A1U&1AU dIUN1TNAFDUNILAYD (one-sided test) azldinaua
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Tomarken and Serlin (1986) Ussandldinausives Cochran uag Bradley Tun1simunveuius
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ADANAADUNIUINUNIDLLAU T EY
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