AEYIRA TSP BFSEERT 2025 4F 2 H 28 H
¥ B Brunner-Munzel 485 : Wilcoxon S IERIIE E O 3 #F1E S 4
o [a] 8%

F 1
PRI, BB AT

DOI: https://doi.org/10.5281/zen0d0.14945777
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Brunner-Munzel #7€ & 5 21X, —MAICi, 7 2 HoBE, wbw3, Xt
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If only x is given, or if both x and y are given and paired is TRUE,
a Wilcoxon signed rank test of the null that the distribution of x (in

the one sample case) or of x - y (in the paired two sample case) is
symmetric about mu is performed.

Z OS2 RS 3 =012, WIGdH B Brunner-Munzel #BEREHTH
5,

2.R /¥y r—< TOSTER D3 dh % Brunner-Munzel &7
2T, R®D ¥y — TOSTER (Lakens, 2017) @ brunner_munzel BE%%
MM L 7Pl %5803 %,

Z DOBAE D 514 paired % TRUE & %72, FALSE &3 235TC, WitdH el
RV T 5, ~v 7ok, EELSLEBDNIMHEREHELTHL GE
2) .

This tests the hypothesis that the relative effect, discussed below, is
equal to the null value (default is mu = 0.5).

The estimate of the relative effect, which can be considered as value
similar to the probability of superiority, refers to the following:

1
ﬁ=P(X<Y)+§P(X=Y)

1
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Note, for paired samples, this does not refer to the probability of an
increase/decrease in paired sample but rather the probability that a
randomly sampled value of X.
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library(TOSTER)

n<- 100
set.seed(10)

k<- le+4
p<- replicate(k, {

x1 <- rlnorm(
n, meanlog = log(5), sdlog = 0.2
)

X2 <- rlnorm(
n, meanlog = log(5), sdlog = 0.8
)

c(
wilcox.test(x1, x2,
correct = F, paired = TRUE
)$p.value,

brunner_munzel(x1, x2,
paired = TRUE
)$p.value
)
by,

library(Hmisc)



par(mfrow = c(2, 2))

# Wilcoxon p {EHIRSEE © X b 75 L
hist(

p[1, ],

xlab = "p value",

freq = F,

main = "Wilcoxon signed-rank test"

)

# %fI6 % % Brunner-Munzel p fifi H BRAHE
hist(

p[2, ],

xlab = "p value",

freq = F,

main = "Paired Brunner-Munzel test"

)

# TSR R 0 11 BA% (ECDF)
ck<- 1:k/k

d.1<- c(ck, p[1,])

d.2<- c(ck, p[2, ])

test.1<- relevel(

LA NTT A

factor(
rep(c("Theoretical”, "Wilcoxon signed-rank test™),
each = k)
)

ref = "Theoretical")

test.2<- relevel(

factor(
rep(c("Theoretical”, "Paired Brunner-Munzel test"),
each = k)
)

ref = "Theoretical™)

# Wilcoxon £F 5 a7 F

Ecdf(
d.1,
xlab="p value",
label.curves=list(keys= 1:2),
Ity = 1:2,
group = test.1,
main = "ECDF",



subtitles = FALSE

)

# %It % Brunner-Munzel
Ecdf(

d.2,

xlab="p value",
label.curves=list(keys= 1:2),
Ity =1:2,

group = test.2,

main = "ECDF",

subtitles = FALSE
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Wilcoxon fF5 EARE TlE, p EOHBHELS—RTIZR W Lm0 5, C
DT —2%ERBRY 7223, 21k b, MNGH 25 Brunner-Munzel #E D13 5 2358 Y]
ICHETEZ 57,

b, TORBEICEAL TIX, X (IH Twitter) D BAR (2024) DfiEH b %22,

1. Wilcoxon Rank Sum and Signed Rank Tests. wilcox.test.
https://rdrr.io/r/stats/wilcox.test.ntml 2025 4 2 H 28 HT#zz.

2. Brunner-Munzel Test. brunner_munzel {TOSTER}
https://search.r-project.org/CRAN/refmans/TOSTER/html/brunner_munzel.html

2025 & 2 H 28 HH#E:R.
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HARZ (2024) X R & k. 2024-01-27 14:01.
https://x.com/genkuroki/status/1751108153465541086
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