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Abstract

The objective of this research is to the propose a detection of outliers in a test statistic. Such a test
statistic is developed from the concept of GESD by Rosner, where the assumption of this test statistic is a
normally distributed population. In this paper, we shall show a comparison of an ability of control type | error
and power of the test under a simulation of normal distributions induced by the sample sizes 10, 20, 30, 50, 100
and 200. The outliers in this simulation are defined in many different situations, which the situations are
replicated 1,000 times. The significance level is 0.05. The results show that the proposed test statistic can
control the probability of type | error. The percentage of correct decision are greater than 95 when the alternative
hypothesis is true.
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5115199 2 $eraz1e9nnanindulagniiestesatiinagey T RezAuitd1Aty 0.05 AIUUNATNNIIWANWAIUAZIWIA

finating nealANuannasanusitlueRalnRdndias (Qa+1.51QR < x <Q;+3IGR)

outliers

n1ganitag
n | N(1,0.25) | N(1,1) N(1,4) | N(3,0.25) | N(3,1) N(3,4) | N(5,0.25) | N(5,1) N(5,4)

10 57.10 56.10 56.20 57.30 60.10 54.70 57.20 56.10 55.30

20 60.90 57.30 58.20 59.30 61.30 59.80 59.60 59.60 58.60

30 58.70 57.70 59.70 62.90 60.70 60.60 58.50 56.70 59.60

50 57.30 58.50 54.50 54.00 54.80 53.50 55.70 56.00 54.30

100 48.40 46.20 46.40 46.30 46.50 44.80 48.20 46.90 46.20

200 33.90 34.90 34.10 33.80 36.50 37.00 36.70 31.00 35.00

ANFENINN 3 NeTUFNaENIguEAUaNINaESuEan k A1 TnaAwaninasidneasAuaAiadnFnan

(Xoutiiors = Q3 +3IQR) tlaauyAgIunIvdaniuatanudn in1suanuasdenidiadeindu 1,3 uay 5

< 2 2 o
(L =1.3,5) ansalarnulsdsuiien (0° =0.25) uazaruuilslsunin (07 =4) NNIUIAFIRL19TRLAY
109n9snAulagnFasANINNIFenas 95 uansliviudnnsdisoetgui A uennEiAIuLaN k A1 Tneauen
wnhiduAindnfininfesazaeinisfindulagniasiiAiguneuisdesas 100 Bume nnmadeuingldana

nagaL T wnnzaniunsiiietequilAueniniusiiuaan ina Arueninousidneousniiuddadndsin

F1519% 3 Sauazaesniadndulagniiesaesatiinaasy T Neealiid Aty 0.05 AIUWNATNNITUANLAY

] L oo P | a a
LAZIUNA Faeeng NTlAUannianeusuARALNANAN (x ZQ3+3|QR)

outliers

N1FELANLEAY
n | N(1,0.25) | N(1,1) N(1,4) | N(3,0.25) | N(3,1) N(3,4) | N(5,0.25) | N(5,1) N(5,4)
10 95.80 96.80 96.10 95.90 97.10 95.80 96.30 96.50 96.40

20 98.80 99.40 98.80 99.30 99.10 99.00 98.70 99.10 99.00

30 99.40 99.40 99.80 99.80 99.40 98.90 99.40 98.80 99.50

50 99.40 99.60 99.30 99.60 99.80 99.20 99.60 99.30 99.60

100 99.10 99.00 99.00 99.00 98.50 98.80 99.50 98.50 98.10

200 95.40 96.70 96.90 97.10 97.00 96.50 97.40 96.30 96.90
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netfnatvguilAuaningiinuann k A1 lngAuaninasiansusiiiudiadngianiiey
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3 3 {ng

outliers
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