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ABSTRACT

In many experimental situations,
the
within 1ts own group is used as a

average treatment performance
benchmark to be compared with each
individual treatment. Qur study propose
is to identify better than the average,
worse than the average and not much
difference from the average subsets based
on the simultaneous two-sided confidence
interval of each normal mean from its av-
erage. In this article, a simulation study
of traditional, single-stage and two-stage
multiple comparison procedures with the
average for normal distribution under
heteroscedasticity is investigated by the
The length
of simultaneous confidence interval and

Monte-Carlo techniques.

confidence coefficient for three procedures
are simulated and it's found that the



simulated confidence coefficients can
reach its nominal confidence coefficients
for single-stage and two-stage multiple
comparison procedures with the average
while the traditional procedure fails to
under heteroscedasticity. A biometrical
example is given to illustrate the single-
stage and two-stage procedures.
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