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— X FREHESMERERITENFERTH
5K F A

(7 PUIBRER AR RL A2 B, HEAR, 5410045 bt Tk K2 W B2 B, b, 100124)

FEE RER

(P E BB A 5 RGBT, JEaT, 100190)

=

S 5 MR R AR R 90, Zhang (2002) K9 H— 26 R RKY I, BUR [ 9 2 5ORR F
MR R g (t), XKL B F T Kolmogorov-Smirovfi 4, Berk and Jones (1979)4 %55 O A7 1 L5
RURYo. SR e U0 A BRI g () 0 R (R R Ko 4 4 T S B B R W 40 i, SATT, 60 30 A 9 )
LG R e R A R K, TR AT 0 X AR B A () T 00, ez R . AU R g
MIAFq(t) = LIFHL, T H TN BRI RSrhB7E B IR0, SFEARR EnBORN, R
IIAT TSN T, AN SR E T DL EE A B T AR A FREA RS, BRI 8Tk, Ba, 4l —
AN S BRG] 7 X0 i3k 75920 LA B .

KGR KA, T AES AL, A ILERR.

ZR S LS 0211.3, 0212.7.

§1. 3l B

BX ~ FRBELTIBEIAL R, X1, -, X WK AXHLLAREA, F, 0 HY (28560 70 A
PR 25 FEAG I ]
Hy:F=Fy«— Hy: F#F,. (1.1)
H Ry gy — N CHIRES Ak £,

1 AL (1 = )
AA+1) | s * (1—s)A
FoHA € (—00,00), 45 € [0, 1], 2N, 1, sHUEEEH A, (1.2) AT TR X, Kx(t, )31
h(1.2) AT TLAH AR R

XPRTEG ) R (1.1), SCHR[L)M3E |28 B RS IR ER I gt &, B LRIR A

K)\(t, 8) =

-1, (1.2)

sup  |[K\(Fn(2), Fo(x))[/q(Fo(x)) A>T
Rya(q) = > (1.3)
sup  [K\(Fu(z), Fo(2))|/q(Fo(z)) A< —1,
Xy se<Xm)

*H K HARFFHEA (10661003, 10371126) [ P HAARHEHS (R H0832102) T PG il K 2% 8 564w ).
AIC20074E1 H 23 HIE], 20094E1 H 4 H IR 6 k.
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,H\EPX(U <. <L X(n)y‘?ﬁZIKXh--- XTS5, TN = 0B, Ko(Fp(x), Fo(z))5E
br L2 AESHASR LL(IL[2]), BRIEASCE R, A ()R R ERA 7 SUIE A AR e e 403t =
ARl L AR (R ) e ot

EAN TR B MELRIAN [ B B pR B (¢), PT LA BAS [F] A 005 D0 BE AL 56, B 65 5 L ) A 56
B, M\ =1, q(t) = [t(1 — t)] 7B, 2R, A (q) A Kolmogorov-Smirov (KS)Kr4 4t it &1
J7; A =1, q(t) = 18, 2R, A () MAsHEIL SR I RE ) AR GeiH B ARF 7, 240 = 0,
q(t) = 1, Ry (q) MBI IMBIGEIH &L U = —1, q(t) = 1, R, (¢) 8 1& IEMBIZET
6]

K IXRGe vt T R 5, (7D AE 40 NI — AL pR Klg (¢), HEAT T HUA R G
RIS, R T /INFEAS o) 8, T AT 23 A 1) 45 SRR Z2 0K, PR AT 0 B 10 AT RS 1
AT, KT (L) IR A 70 Ain, SCRRP AN = 1,0, -1 =FiF oA 1he. XA = 11E o, H
B SCHR = B P AEKSSE Tt & . 4 [8]FN[9] (B L) A 1R T 45 T K S vt i 1 RS i 43
A RN = 0, =15, [6]45 1 T BIGE VS FAME IEBIGE T & IR i 20 A, JLARRS 00, MR
AT SCHRIIESE. AP S, FA DU BEA B — A BRI ), Bt SR e s IO AN ], B 1)
AL BEOT IR AR S B RO AR R A N AT LA, TOAE T AN A A T SRR
HAE. RS BT IR — I AL R g (1), BT SCAE SR LA (R0 RS i 20 A1 HLAT 5%
ORI BRI 2 ORI S MBS SO AT B 40 52 FIAIR R g (t) = 10, THe LA gt
B (1.3) FEF AR AL I FRORSff 3 A1, 0 AZ0RG B 70 A1 5 U AT B B 2256 70 A AT T 1
FLLBAL.

AR A58 MAEq(t) = 1N, AR T Gevh & (1.3) (PRI 40 A S Lo S s B8 =
SRS A IR S AU VEREAT T S LA, IR sl LU PR B B S DY 48 2 —
i rp e BRI .

£l

§2. FERRTHRITERHRHIH

IR SR E T, 2T = Fo(X). BARTRE—N0,1) EIMBENA R, H 4 HoM
SR, T = Fo(X) ~ U(0,1). BFEA KR, BUFy [0, 1] RIEIAT AU (0,1). AR i,
TR ) B

Hy : F 3 U(0,1) 4. (2.1)
LI b R e B (1.3) 3
sup | K (Fu(t),1)]/q(t) A> —1;
Rya(g) = { ! (2.2)

sup  [KA(Fu(0),D)l/at) A< 1.
Xy St<X(m)
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KA q(t) = IMERGE NS HMEN, FH EFRGT R, (1) FORH 20, FE
WJBCEE S DU AT . o — A R B g (¢ ) 15, FH T q(8) SAFIREARTC G, IR AS 15 21 2L 45 21,
AT

EIE 2.1 WEEB(2.1) 807,

(1) A > —10F, Roa(1) = Ry (n > D) AT RN

P(Rux < 2) =Pla; < X5 <b;,1 <i<m). (2.3)

_H_

. i ,
ai:mln{ﬂj‘K)\(*7ﬂj) Sz}u bi:]-_an—’i-i-la 7’:17"' , .
n

(i) MA < =1, Ry, (n > 2) 50 A K

P{R,\ <2} =P{a; < X < bi,1 <i<mn}. (2.4)

)
=y

6i:min{x‘KA(%,w)§z}, i=1,---.n—1; a4, = an_1.

bi=1—an_iy1, t=1,--+,n.
SE FE2. 1 JAIE I LSS DY Y
FIE 1 BN = 0E—11, (2.3)H1(2.4) B2 (6] H IR ZE1E; A = 1, (2.3)HE(8, 9]

HIECE S
YRR B BN, FRATAT LSS HH (2.3) F1(2.4) 1 2 UK IA. B
Hg 2.1 WEH(2.1)AL,
(1) A > 0, Ry (Bln = 1) f skl
P(Rin<z)=1-2[1+ XA+ 2> =1)/]AA+1)].
(i) M\ = O}, Ry (Rin = 1) RECH
P(Rig<z)=1-2e7%, z > log 2.

(iil) -1 < X\ < O, Ry (Rin = 1) [0 A1 RECH

0 z < 0
P(Ria<2z)=S2-21+XA+ 12" 0<2<(2=1)/PA+1)];
1 z> (22 = 1)/MA+ 1))
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(iv) X < =18, Ry x (Min = 2) oA sk £k

0 z < 0
P{lRogpa<z}=q(1-2)2 0<z< 2 M) —1)/AA+1)];
1 2> (27D 1) /AN + 1))

HALHR0 <1, <1/2HK,(1/2,1,) = z; A = — 11, a0 — OB [RAR PR

WERR: e BE2.1 V] RS 2. 0

HHER2. 10 A1, UFEARSS fEn = 18in = 20, 1] BA#S2(2.3)F1(2.4) 1 2 AR IE. (140
BRI, (2.3)F1(2.4) 1K) 2 XRIE A TFA R L A3 Bt Sk LR 2. SCER[10)45H T —#
TEAS B a; Fb;  J5 B, AGhkER, WA BURE A 70 A (RS SR T

1. 45%En, \, z;
2. fEM e 2145 AR Ka;, by, i =1, n;
3. H0) AR T VLV 5 EH (2.3) R (2.4) BT E [P (R ) < 2).

HIBED 88, ST RS 0E Mn, Mz, B alRE iR AN P (R, \ < 2). #—Dhw
LASR Y Ry, F0 23 2530, 205 G50 P e L. ) A Ul AT B3 20 SR &5 6 — 70 VRl

K1 BIFER, \M10.9550 07 5 (RS J72%)
FEAR BN

ZHIN 10 20 30 50 70 100 200 300
-9 8.6965 | 7.6847 | 6.2166 | 4.3594 | 3.3302 | 2.4518 | 1.3004 | 0.8843
-4 3.2070 | 2.5456 | 1.9865 | 1.3535 | 1.0212 | 0.7450 | 0.3909 | 0.2648
-3 1.3486 | 0.9651 | 0.7275 | 0.4821 | 0.3596 | 0.2600 | 0.1351 | 0.0912
-2 0.6779 | 0.4402 | 0.3214 | 0.2078 | 0.1534 | 0.1101 | 0.0567 | 0.0382
-1 0.4323 | 0.2574 | 0.1831 | 0.1165 | 0.0856 | 0.0613 | 0.0317 | 0.0215

-1/2 | 0.6784 | 0.3572 | 0.2427 | 0.1481 | 0.1066 | 0.0752 | 0.0380 | 0.0254
0 0.4729 | 0.2479 | 0.1692 | 0.1042 | 0.0756 | 0.0538 | 0.0276 | 0.0187
1/2 | 0.7736 | 0.3922 | 0.2632 | 0.1590 | 0.1141 | 0.0802 | 0.0403 | 0.0270

1 2.0645 | 1.0368 | 0.6922 | 0.4159 | 0.2972 | 0.2081 | 0.1041 | 0.0694

2 27.484 | 13.769 | 9.1858 | 5.5144 | 3.9398 | 2.7583 | 1.3795 | 0.9197

3 539.38 | 269.89 | 179.97 | 108.01 | 77.154 | 54.012 | 27.008 | 18.010

4

5

12748. | 6373.0 | 4248.5 | 2549.0 | 1820.7 | 1274.5 | 637.18 | 424.85
335353 | 167515 | 111642 | 66969. | 47829. | 33480. | 16738. | 11158.
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§3. IRIILLEFOLGI 4T

JEU_E A, SHERAE N (n, N), H1EE RIS R RIS Ry, o (RS 20 A1 A0 07
(ISR o= TR 5N L 2 2 o X A9 A L1 5/ SR 2 178 ol TR E PR e A G el
W), AT et v S8, ARG B MU VA AT B, JFAE e 2t —
NS RN LA fi] R i .

3.1 FEELES

HIEBHN = —5,—4,-3,-2,-1,-1/2,0,1/2,1,2,3,4,5, FEAZ FEn = 10, 20, 30, 50,
70,100,200,300. XJ&E4(n, N), B E—"4 WM ITEIFEE S = 05T H R, A 10.959) 47
M (RIFIR). FE P2 A 10PN 8 U (0, DEEA, WAREANFEART AN IR, », 21T
1 Ry A FIL0OAN “ULIIMED 15 2 500,953 i, WnZR25r7s. RHE—AN A il B E—1 ik
AR Ry, AT 7T R EUIE 1200 iU B, A 50,9510 22 R 3T 7.

K2 BEHRER, AM0.95 507 15 (B J57%)
FEARZ Hn

ZHN 10 20 30 50 70 100 200 300
-5 | 8.7127 | 7.5383 | 6.2436 | 4.3818 | 3.3746 | 2.4152 | 1.3260 | 0.8763
-4 | 3.2124 | 2.5590 | 1.9922 | 1.3623 | 1.0114 | 0.7530 | 0.3893 | 0.2641
-3 1.3540 | 0.9687 | 0.7248 | 0.4894 | 0.3621 | 0.2619 | 0.1340 | 0.0903
-2 | 0.6784 | 0.4416 | 0.3194 | 0.2088 | 0.1542 | 0.1097 | 0.0578 | 0.0379
-1 0.4337 | 0.2553 | 0.1828 | 0.1165 | 0.0861 | 0.0609 | 0.0317 | 0.0215
-1/2 | 0.6829 | 0.3584 | 0.2436 | 0.1492 | 0.1064 | 0.0753 | 0.0379 | 0.0255
0 0.4728 | 0.2469 | 0.1689 | 0.1051 | 0.0756 | 0.0540 | 0.0276 | 0.0187
1/2 | 0.7831 | 0.3892 | 0.2598 | 0.1598 | 0.1146 | 0.0804 | 0.0402 | 0.0267
1 2.0753 | 1.0221 | 0.6733 | 0.4131 | 0.2934 | 0.2067 | 0.1042 | 0.0704
2 28.368 | 13.638 | 9.2875 | 5.4013 | 3.9854 | 2.6193 | 1.3519 | 0.9575
3 516.27 | 285.39 | 173.66 | 102.58 | 78.036 | 57.212 | 25.465 | 18.240
4
5

13162. | 7015.9 | 4163.4 | 2565.8 | 1758.4 | 1240.7 | 675.90 | 453.25
375696 | 149859 | 119355 | 68965. | 50002. | 36951. | 16326. | 11174.

M2 30T LA, Gl AU 75 21 (0 4007 s 8 2 E A TR . RPN T EH 22
—, M HIR D NTFT 00 2 — (BRI AL T5r 2 —H1H).

MR KN, RS B 75 VRS 40 7 T T A I TR AR, AL g R B T 1 I (]
MR L. 4ty thoRS 1 U7 2 55 A48 7 2 B 7 v ST D) iy B e, FRATT A 10 5 KDL TG
HJPentium(R) 4, CPU 3.06GHz, W1-480MB, 4if2if 5 AR (hii482.2.0).
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3 R \M0.9570 07 i (B4R 5385 ) 1) 40 AT R A {E 55 0. 9511 i 22 x 10
FEARZ En
ZHN| 10 20 30 50 70 100 200 300
-5 1.198 |-10.761| 2.292 | 2.602 | 6.631 | -7.499 | 9.470 | -4.391
4 1.343 | 3.604 1.887 | 4.147 | -6.142 | 6.671 | -2.526 | -1.680
-3 4.085 | 3.390 | -3.176 |12.422| 5.799 | 5.912 | -5.966 | -7.741
-2 1.067 | 3.741 | -7.600 | 5.580 | 5.850 | -4.300 |21.612 |-10.963
-1 5510 |-13.833 | -2.936 | 1.343 |10.651 | -12.067 | -3.377 | 5.984
-1/2 | 13.607 | 6.950 7.505 | 14.720 | -4.706 | 3.373 | -3.433 | 6.281
0 -0.276 | -9.395 | -4.080 |19.907 | -0.624 | 9.641 | -1.360 | 2.390
1/2 |11.962 | -8.309 |-13.846 | 5356 | 5.195 | 3.377 | -3.433 |-12.245
1 2.707 | -7.446 |-14.702| -3.503 | -6.812 | -3.680 | 0.540 | 7.597
2 7.967 | -2.450 | 2.792 | -5.302 | 2.920 |-13.332 | -5.164 | 10.150
3 -7.380 | 9.247 | -6.013 | -8.700 | 1.900 | 9.546 | -9.948 | 2.160
4 3.976 | 11.860 | -2.534 | 0.822 | -4.364 | -3.363 | 7.307 | 8.027
5 [11.194 |-11.220| 6.612 | 2.918 | 4.407 | 9.738 | -2.482 | 0.148
K4 R, \10.9550 A7 s TH SIS o] (A D)
FEARZ Hn

ZHN 10 | 50 100 | 110 | 120 140 150 200 300
-5 [KEHf | 0.96 | 54.46 [390.63 |520.22(736.24|1030.53|1410.08|3013.49| 9249.16
R | 81.36 [ 335.96 | 653.11|709.64 | 768.55 | 896.89 | 961.44 [1264.77 | 1880.47

-3 [KEHG | 0.99 | 51.97 [355.10(462.95|591.54| 922.03 |1257.25|2509.36 | 8025.30
WL | 78.74 | 334.05 | 647.78 | 703.09 | 764.64 | 892.54 | 949.47 [1265.21 | 1878.28

-1 | KSR 1.11 | 47.24 |319.00|415.04|533.26 | 832.31 |1150.39|2309.59 | 7541.06
FidL | 78.28330.03 [640.50 | 696.70 | 759.99 | 883.33 | 943.49 [1249.09 | 1859.97

-1/2 | K5l | 1.23 | 55.28 |386.95|424.06 | 544.94 | 851.67 |1168.52|2717.00 | 8762.45
R | 82.73(338.11(657.80 | 715.77 | 779.44 | 913.86 | 966.23 |1266.69 | 1884.95

0 | k56| 1.61 | 49.01 |312.28|422.17|541.68 | 842.72 |1145.76|2334.75 | 7818.53
P | 81.32(337.44|647.75 | 702.86 | 764.25 | 888.77 | 949.17 |1259.69 | 1877.45

1/2 |K§Hfi| 1.90 | 55.24 |345.38|446.26 | 569.83 | 880.18 |1189.48|2433.66 | 7783.12
iU | 82.82340.83 | 657.25 | 706.05 | 772.15| 901.47 | 957.55 [1272.12| 1897.19

1 | K| 2.31 | 67.23 |414.19|537.80(780.21|1020.79 | 1352.06 | 2744.67 | 8468.02
P | 82.18 [ 335.77(646.99 | 703.81 | 763.00 | 889.84 | 955.86 |1262.02| 1873.00
3 [KEf | 2.74 | 71.02 [479.89|640.00|906.31 | 1283.95 | 1691.20 | 3604.07 [ 11805.36
T | 82.53 [ 336.06 | 646.85 | 707.61 [ 769.99 | 890.53 | 959.57 |1238.80 | 1886.82
5 |Kiffi| 3.06 | 72.48 [484.25|638.54|925.51 | 1285.75|1692.10 | 3604.71 | 11902.67
iUl | 81.62 | 336.06 | 646.96 | 710.81 | 768.42| 891.72 | 958.78 [1261.82| 1878.18
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H AT LUF H, X455 SO, SRR Endf RIS, -4 7 s 75 1R) B[] #5138
I, AFURG B 7 35 P I TR G T B R, M < LTOM, K5 A 75 vE v 55 T 75 I8 ) 38 /N T4
WUTILH TG B TR); n > 1500, K58 7 1ok S0 i ) 33 K U AT 5B
(RIINTA). n = 2000, K56 795 P 5 I 18] 4 540, J7 V5 i /5 ] TR (245 e 4a . Blln = 300
JIT 5 I TR AR 22 K 20348, AE AU WK A, RS0 7 VR A O B3 — AN R 08 I 20 L, TSI 7
Pt — YO R, A58 o0 A, TR AT DU I SR AT R A s 2 BTk, i1 A
Mn < 1100, EHERDRE#f7 1200 8 7000 25 24 110 < no < 15085, FURS A 7 28 AL v

3.2 o

N T B AT LT A5 B, AT BALS h— A SEFR 1. %4912 thBliss (1967)M4hH.
B 120 B FE21R 0 K 7 38 (leghorn chicks) (K BEEE X (07 70) Bl ak, JL%0
1 156, 162, 168, 182, 186, 190, 190, 196, 202, 210, 214, 220, 226, 230, 230, 236, 236, 242,
246, 270. RIELUMERIALLS, X E 2 N ES A1, WE 200, FfEZE A 35, 34T
AL BT 55 A A 900 JX 20 04l 2 5 5 A I 2850 23 A — 3, il 2 A 5

Hy : X ~ N(200,35%).

®oOSKBIRITHEEE R

SLhr it 5 LRI TR LR ITA FE AR Ry A1

ZHN IR, AH W plE T pfE T pli
-5 0.39125280 0.46449 0.4641790 0.0019832
-4 0.21758770 0.48799 0.4894907 0.0620025
-3 0.12956640 0.54129 0.5399682 0.3107841
-2 0.09243243 0.58576 0.5878658 0.5426022
-1 0.07519322 0.65470 0.6533871 0.6685316
-1/2 0.21445050 0.24530 0.2437218 0.0658822
0 0.11020660 0.53159 0.5309238 0.4220073
1/2 0.07750332 0.75805 0.7588946 0.6515868
1 0.08307234 0.72482 0.7229935 0.6106335

2 0.09764782 0.70607 0.7083852 0.5057546
3 0.11835960 0.71972 0.7192991 0.3723125
4 0.14787230 0.73376 0.7341621 0.2274757
5 0.19019300 0.74803 0.7476744 0.1048004
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1B 0 o Jy N (200, 35%) 0 A BRSC, DRI B 075 3250 T UL 510 A i
FPEHABIF (), S0 X0 SR AR5 0 58 06 B AR . BT
RO HRE 0 A5 B8 S B 50 1 (L 35 TR S 4 R B 5. 5005
B 55 FURRD T4 ZHOR R SE S BRAR S0, 9=51 S B i
FRBIT R 55 DU SR M5 1 B0 AR Bip i 5 TR % B 0 R
ARSI HINIp(EL. 85 SR e (1) Sk BEL v 13 2 10 A Bip e 5 e K J 8 21 04
Ep{EL 2 B AN 2, E L 5L S SETAE BRI 1B, T R 2 A
e M T AR B . S0 A K T 0.053K A, BT KR Bp 4 K T:0.05, Kk
TR Ho, WK B ALEOR 5 DU 263040, BRMIE&4M4V (200, 352),
5 Bliss (1967) 0251881 121 (2) AL % BT 10 BLMLAM 07 4 Op LR R, 4551
FEBORIOMEFTRERE Kok, MR pfE A A/ T K F0.05, AL B, AUt
PRSI B B, BT

§4. TEIEHYIUERR

UESE AT B L5, BAT1SEA AN G HE
5138 4.1 BUOEXELIIN0 < t1 < ta < 1, A {z|Kx(t1,2) < 2, K)\(t2,z) < 2HEZF,
NIX0 <ty <ta<1,2>0,FH

max{z|K)(t1,z) < z, K\(t2, z) < z} = max{z|K)(t1,z) < z}, (4.1)

min{z|K)(t1,z) < z, K\(t2,z) < z} = min{z|K)(t2, z) < z}. (4.2)

WERR: H(12) XG5, 4EL, N, Ka(t o) fEe < ¢ Ui, fEa > ¢ % 2L 5
i HI s /MEAEL = o8BI K (L, t) = 0. X Hmax{x|K)\(t,z) < 2}V iV L
[t, U, min{x|Ky\(t,z) < 2} AZIELE0, ). SFTREERIO0 < 61 < to < 1, 2 € [t1, o]
I, K\ (ty, 2)ZE S A 8 H K, (t1, 1) = 0; K\(to, o) ZELE IR HLK (t2,12) = 0. #
Ky\(t1,2) 5 K)\(to, ) fEx € [t1, to] WLARAAL, AWTRHAT S Ke, BIK)\(t1,¢) = Ki(ts, ).
ERBET € [c, to] W, Ky(t1, v)IESL R EEIE ) T K\ (to, ) IELHRUEEI, FTLLK ) (t2, 2) <
Ky\(t1,x), x € [c, ta].

F—J7, SR, t € (0,1)FI\ € (—o0, 00)H

OK\(t,z) 1 [(1 — )M L

dr A+ 1LQ -z g+
FPKyt,x) (1=t “0
oxot ML (1 — )M ’

WOK\(t,x)/(0x) Tt € (0, 1) B ik, Wi irE e € (0,1)F
8K}\(t17$) 6K)\(t2,$)
Ox o Ox '
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I i iz € (e, 1], ¥I17
K)x(t%x) < K)\(tla‘r)' (43)

ﬁﬂ%z > K)\(tl,c), IJ_I\U
max{z|K)(t1,2) < z, K)\(t2,x) < z} > c.

H(4.3) %0
max{z|K)(t1,z) < z, K)(t2,z) < z} = max{x|K)(t1,z) < z}.

MAz = Ky(t1,¢), W
max{z|K)(t1,z) < z, K)\(t2,x) < z} = ¢ = max{z|K)(t1,z) < z}.
WHRO < 2 < Ky(ty,¢), N

max{z|K)(t1,z) < z, K\(t2,x) < 2z} =0,

L JE . EREHEY] T (4.1) 5.
[ B ] 1 (4.2) K O

SIFE 4.2 XTIz > ORFEERIE € (0,1), f
max{z|Kx(t,z) < z} =1 — min{z|Ky(1 —t,z) < z}. (4.4)
MERR:  H(1.2)2, APtz € (0,1), BF
Ky(t,z) = Kx(1 —t,1 —1). (4.5)

JeF BN > OIS UL, I 2 1t Mx — 1, Ky\(t,x) — co. fBhT 55]H4.1
UE B 45 AH R R B, JRATTA, AR M2 > OFE 2 e € (0,1), AEfEa* € [¢, 1], ff
fHr* = max{z|K)\(t,z) < 2}, HK)\(t,z*) = 2. MK\(1 —t,1—2*) = K)(t,z*) = zH
1—z*€[0,1—1¢], Frbll — 2* = min{z|K,(1 — t,z) < z}.

PN < 0, BB & 1t Mz — 1, Ki(tz) — M = 1/A + 1)); 28l
Mr — O, Ky(t,z) — [(1— )M —1]/[MA + 1)) 240 < z < [ — 1]/[AA + D)]H,
fEfex* € [t, 1], fiiffa* = max{x|K\(t,z) < 2}, HK)\(t,2*) = 2z, FIH(4.5) X1 — 2* =
min{z|Ky(1—t,z) < z}, Bll(4.4)5. Hz > M1/ DOH+D I, max{z|K)(t,z) < 2} =
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On Exact Distribution of a Class of Supremum-type

Statistics for Goodness of Fit

ZHANG JUNJIAN
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(College of Applied Sciences, Beijing University of Technology, Beijing 100124)

Lt GUOYING  ZHAO ZHIYUAN
(Academy of Mathematics and System Sciences, Chinese Academy of Sciences, Betjing, 100190)

For goodness of fit tests with simple null hypothesis, Zhang (2002) constructed a classes of supremum-
type tests. Different parameter A and different weighted function ¢(t) result in different tests, including
the Kolmogorov-Smirov test, Berk and Jones (1979) test and so on. So far, only a few tests corresponding
to particular A and ¢(t) have been studied in the literature. However, for different problems, the “best”
tests are different. It is necessary to discuss the tests for all A and the general ¢(¢). In this paper, the
exact distributions of the test statistics for all A and ¢(t) = 1 are derived. When sample size n is large,
it takes a long time to get the exact quantile. So we give some advice on the computation methods for
different sample size by simulation studies, and a real example to simply illustrate the above methods.

Keywords: Exact distribution, generalized nonparametric likelihood ratio, goodness-of-fit test.
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