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Abstract

The objective of this project was to compare the efficiency of parametric and nonparametric
statistics between the central value of two population groups related under mesokurtic and leptokurtic
kurtosis distribution. The evaluation was in terms of statistics ability to control the probability of type |
error and the power of a test. The runs in the case of multivariate normal distribution and multivariate
Laplace distribution, at significant levels of 0.01 and 0.05, correlation coefficients were set to be 0.1,
0.5, 0.9 and -0.1, -0.5, -0.9. The sizes of the samples from the two populations group were the same,
as follows: (20,20), (40,40), (60,60), (80,80), (100,100). When the sample size is increased, it has
ability to control high probability of type | errors and high power of a test in all cases. It was shown
that Wilcoxon matched-pair signed-ranks test had the most control over the probability of type | error.
In addition, for power of a test, it was found that randomization test for matched pair or permutation

test for paired replicated and Wilcoxon matched-pair signed-ranks test also gave the highest power.

Keywords: probability of type | error; power of a test; measure of central value
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