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ABSTRACT

The purpose of this study was to compare capability to control the probability of type I error
and power of the test for homogeneity tests of variance for two non-normally distributed populations.
The statistical tests which considered for comparing are F-test, Mann-Whitney test, Simple test,
Simple with bootstrap test, Simple with double bootstrap test, Casella test, Casella with bootstrap test,
and Casella with double bootstrap test. The data was simulated by Monte Carlo technique repeated
1,000 times using R program. The sample sizes are (10, 10), (20, 20), (50, 50), (100, 100),

(10, 20), (20, 50), (50, 100) and (100, 500) at 0.05 and 0.1 levels of significance.

The results showed that when data were normal and weibull distributions, F test and
Mann-Whitney test had a capability to control the probability of type I error in all cases of this study
and F test provided the highest power of the test. However, there was only Mann-Whitney test that
had a capability to control the probability of type I error in all cases of study if data were lognormal,
exponential and logistic distributions. Casella test had capability to control the probability of type I
error when sample size was large. On the other hand, in case of small sample size, the Simple with
bootstrap test had capability to control the probability of type I error. However, the Mann-Whitney
test still provided the highest power of the test when sample was small and the Casella test provided

the highest power of the test when sample size was large.



