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Abstract
The objective of this research was to compare the efficiency of four symmetry test

statistics. The tests are moment test (M ), gupta test (G ), modified simple test (S) and triple

*ISURAYBUUNAY : j.tanee@hotmail.com

Y



U7 24 avuil 5 (avuniAy) 2559 5815 Imermansiasinalulad

test (T ). The efficiency from these test statistics were considered from probability of type | error
and the power of the test measured of these following distribution beta, unbounded Johnson, F,
Chi-square, and logistics distributions under study varying from sample size 25, 50, 100, and 300
at 0.01 and 0.05 level of significance. The 1,000 Monte Carlo simulations technique were run for
these situation and real data are used in this research as well. The result of this research show
that T and S test statistics could control the probability of type | error for all situations, M
test statistics could control the probability of type | error at the sample size greater than 100, G
test statistics cannot control the probability of type | error for beta and unbounded Johnson
distribution. When we considered the power of the test, in overall, T test statistics performed

best, follow by S and M test statistics respectively.

Keywords: type | error; power of the test; symmetry of distribution
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25 - 0.004 0.012 - 0.027 0.045
50 - 0.009 0.016 - 0.044 0.055

B(10,8)
100 0.010 0.012 0.024 0.054 0.059 0.123
300 0.021 0.019 0.241 0.105 0.061 0.321
25 - 0.103 0.249 - 0.312 0.451
50 - 0.309 0.619 - 0.565 0.791

F(20,20)
100 0.273 0.623 0.952 0.761 0.827 0.977
300 0.315 0.996 1.000 0.889 0.991 1.000
25 - 0.027 0.051 - 0.091 0.118
50 - 0.047 0.106 - 0.132 0.288

F(100,100)

100 0.120 0.089 0.260 0.447 0.264 0.404
300 0.728 0.395 0.787 0.928 0.612 0.945
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6. nMsAnwatAnagaulaglddayadse
AN51971 3 uAnIANERRVAEEU M, S uaz
T wardulszdnianudan q dwdunadeu
ANANLNATYBINTHINLATIA LI ToyA
931 (Poyafuiurihnuaziuliduidevessuians
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2555 arntivleisuiansuisusenelne) way
Salaunsy (U7 1) wuiaddveaey M, S uag
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wazl Ul AT YIS UIAISNIRYIIMUNAINTINTA U WausuIAY WA 2555 arnviules

suIAswisUszinalng
Symmetry test (a =0.01)
Test Statistic p-value Shape of distribution
Pearson’s moment coefficient of skewness 2.2167 - Right skewness
Bowley’s measure of skewness 0.8810 - Right skewness
Kelly’s measure of skewness 0.8956 - Right skewness
Pearson’s measure of skewness 1.4992 - Right skewness
T -test statistics 29.2196 0.0000 Not symmetry
M -test statistics 4.2832 0.0000 Not symmetry
S -test statistics 10.9617 0.0000 Not symmetry

7. d3U
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