






































TABLE 4

a = .05 d = a

S2 .0985

S2 .0743

S2 .0664

S2 .0634

$2 .0568

$2 . 0546

b

a = .02 F

a = •as F

a = .08 F

a = .10 F

a = .20 F

a = .30 F

.05

.0881

.0726

.0663

.0639

.0581

.0558

.1

.1263

.1469

.0951

.0986

.0826

.0829

.0777

.0769

.0662·

.0637

.0617

.0592

.2

.2025

.2439

.1402

.1472

.1153

.1157

.1055

.1038

.0825

. 0773 .

.0734

.0683

.3

.2788

.3408

.1853

.1958

.1479

.1486

.1332

.1307

.0987

.0910

.0850

.0775

.5

.4313

.5347

.2755

.2930

.2131

.2143

.1886

.1845

.1312

.1184

.1084

.0959

.8

.6600

.8255

.4108

.4388

.3110

.3128

.2718

.2651

.1800

.1594

.9

.7363

.9224

.4559

.4875

.3436

.3457

.2996

.2920

Power of Fis 's F test the S2 test when PI has

uniformly distributed.
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Figure 1. Rejection Region of the $2 Test
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Figure 2. Comparison of Rejection Regions
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Figure 3. Comparison of Ps and PF



References

Barlow, R.E., Bartholomew, D.J., Bremner, J.M. and Brunk, H.O. (1972),
Statistical Inference Under Order Restrictions, John Wiley &Sons, London, ~ew

York.

Behnen, K. (1975) "The Randles-Hogg Test and an Alternative Proposal," Corrrn. in
Stat. 4(3), 203-238.

Birnbaum, A. (1954), "Combining Independent Tests of Significance," J. American
Statist. Assoc., 49, 559-575.

Fisher, R.A. (1932), Statistical Methods for Research Workers, Oliver and Boyd,
Edinburgh, London, 4th ed.

Groeneboom P. and Pyke R. (1981), "Asymptotic Normality of Statistics Based on
Convex Minorants of Empirical Distribution Functions," Technical Report No.5,
Department of Statistics, University of Washington, Seattle.

Groeneboom, P. (1981), "The Concave Majorant of Brownian Motion," Technical
Report No.6, Department of Statistics, University of Washington, Seattle.

KOZiol, J.A. and Perlman, M.D. (1978), "Combining Independent Chi-Squared

Tests," J. American Statist. Assoc., 73, 753-763.

Lehmann, LL. (1959), Testing Statistical Hypotheses, John Wiley & Sons, New

York, London.

liptak, T. (1958), "On the Combination of Independent Tests," Magyar Tud. Akad.

Mat. Kutato Int. Kozl. 3, 171-197.

Mudholkar, G. S. and George, E. O. 1979, "The Logit Statistic for Comb in
Probabilities - an Overview," OptimiZing Methods in Statistics, Rustagi

Academic Press.

9



Oosterhoff, J. (1969), Combination of One-~ided Statistical Tests, Mathematisch
Centrum, Amsterdam.

Pyke, R. (1965), "Spacings," J. R. ~tatist. Soc. B 27, 395-436.

Roy, S. N. (1953), "On a Heuristic Method of Test Construction and its Use in
Multivariate Analysis," Ann. Math. Stat. 24, 220-238.

Schrage, L. (1979), "A More Portable Fortran Random Number Generator," ArM Trans.

Math. Software, S, 132-138.

Tippet, L. H. C. (1931), The Method of Statistics, First edition, Williams and

Norgate, London.


