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(MANOVA) Model

Abstracts of Thesis:

One-way multivariate analysis of variance (MANOVA) deals with testing the null hypothesis of equal
mean vectors of two or more multivariate normal populations. The classical test statistics are used and
well-known for testing the hypotheses in one-way MANOVA which are extremely sensitive to the
influence of outliers. In this study, the robust test statistics based on reweighted minimum covariance
determinant (RMCD) estimator has been proposed. Also, two types of approximate distributions for the
robust test statistics have been constructed: The first is, related directly with weights. The second,

approximate distributions are derived with simulations. The distributions of the proposed statistics differ

from the classical one. Monte Carlo simulations are used to evaluate the performance of the
test statistics under various distributions in terms of the simulated significance levels, its
power functions and robustness. The power of the robust and classical statistics is

compared using Size-power curves.




