
Chapter 11

Non P scale

Squared Ranks

X1ldotsXnxsimFxY1ldotsYnysimFy
H0 IVar leftyright Nar leftxright

v H1 IV ar y 3neqVar leftxright

Convert each yineqxj into its absolute

deviation from the sample average
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Assign ranks to the combined sample
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Several common test stats

overliner2equivoverliner2leftvrightsum_i1nyri2leftvright
Sampling distribution easy by simulation

but harder double by

math.SeeAppendix B 3

Involves solving a

SSPA

CDF is provided as psgranks in

ranks R on book webpage



Chap 11

Continued

Kristal Wallis RW

non P ANOVA

j1ldotsmi1ldotsnjdata yij

H0IEleftyijrightmu for all is

v H1IEleftyijrightneqIEleftyikright for some jneqk

for all i

Let rii denote the ranks of the

combined sample of all nsum_j1mnj observations

Denote overlinerjsum_i1njrijj1ldotsm
Combine size adjusted squares of

theserankaggregates



Test stat overliner2sum_j1moverlinerj2nj
KW test by math

SSP based technically doable

but large overliner2 leads to huse

Computation.A

CLT like argument provides

fracoverlineR2nleftn1right24frac1n1leftsum_j1msum_i1njrij2fracnleftn1right24rightsimchim12

as

nrightarrowinfty


