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Abstract

In this study we aim to compare the efficiency of five closed multiple test method i.e Hotelling’s T*,
Bonferroni — Holm, Westfall — Young bootstrap, Exact Permutational and Hommel’s Method Based on Simes’
Test method, by using step - wise procedure for testing the difference between two groups of ranked data. We
consider the capacities of controlling type I error rates and their powers when population have multinomial 1 to
5 or 1 to 9 and have symmetric or left skewed distribution under 3, 5 and 7 dependent variables, equal sample
size 10 and 30, and level of significance is 0.05. Monte Carlo simulation was performed and repeated 500 times
for each scenario.

The results of this study are as follows; The possible values of multinomial variable and the shape of
distribution affected the capacity of controlling the type I error rates and their powers. In most situations,
Hommel’s Method Based on Simes’ Test method tends to be the best efficiency method. Almost every methods
except Hotelling’s T* tends to be indifferent efficiency under left skewed distribution, large sample size, and

large number of dependent variables.

Keyword: Closed Multiple Test, Hotelling’s T>, Bonferroni — Holm, Westfall — Young bootstrap, Exact

Permutational and Hommel’s
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