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IN MULTIPLE DEPENDENT TESTS
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Abstract: Hypothesis testing problem determines whether to reject the corresponding hypothesis through
comparing p values with confidence level. A smaller p-value than the « -level of the test signifies a statistically
significant test. As the number of tests increases, the chance of observing some small p-values is very high even
when all null hypotheses are true. Consequently, we make wrong conclusions on the hypotheses. Adjustment of
p-values can effectively alleviate this problem. A simulation study with several methods was carried out in
multiple hypothesis testing. Simulations generate 2000 analogue. The experiment was repeated 1000 times, 1000
sets of p value are obtained. Use the adjustment methods to access the new p-value, and then compare the
advantages and disadvantages of each algorithm. The correlation between genes expression is in the covariance
matrix. Simulation results show that among five algorithms selected, q value method can be efficient to control the
false discovery rate size, also with higher power.
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