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ABSTRACT

A study on the unbiasedness of

non—-parametric rank test

Lee, Ka Young
Department of Statistics

The Graduate School

Sungshin Women's University

Lehmann(1959,1986) showed that one-sided wilcoxon rank test 1is
unbiased against at location parameter family of distributions. But he
raised the question of two-sided wilcoxon rank test is biased. Then
Sugiura(1965) showed that two-sided wilcoxon rank test for different
sizes 1s biased against a location parameter family of distributions by
giving a counter example. Sugiura, etal.(2006) showed that the two-sided
wilcoxon rank test for equal sample sizes is biased against a location
parameter family of distributions by giving a counter example. But it is
restricted that sample size is 2. In this paper, we have found another
counterexample of Sugiura, etal.(2006). For scale parameters, we have
considered Ansari—-Bradley test and showed that Ansari-Bradley test for
different sample sizes is unbiased against a scale parameter family of

distributions by giving a counter example.
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