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Tests for Normal Mean Change with the Mean Differencel)
Jaehee Kim2 and PilKyoung Yun3

Abstract

This paper deals with the problem of testing mean change with one change—point
with the normal random variables. We propose a test with the mean difference for
change in a location parameter. A power comparison study of various change—point
test statistics is performed via Monte Carlo simulation with S-plus software.
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® 1. 2=50 ¢=0.05¢ " HAY vw

k) 0.5 1.0 1.5
BB E( 7) 10 25 40 10 25 40 10 25 40
Tee | 0.170 | 0.335 | 0.173 | 0.508 | 0.847 | 0.521 | 0.847 | 0997 | 0.859
Tea | 0.176 | 0.353 | 0.176 | 0.546 | 0.871 | 0.566 | 0.890 | 0.999 | 0.915
7, | 0.142 | 0.275 | 0.212 | 0.487 | 0.819 | 0.679 | 0.883 | 0.997 | 0.962
T, | 0.192 | 0.252 | 0.180 | 0.606 | 0.802 | 0.628 | 0.951 | 0.996 | 0.951
. 7, | 0.164 | 0.256 | 0.187 [ 0.617 | 0.846 | 0.621 | 0.941 | 0.998 | 0.944
ne

a=.05 T, | 0.166 | 0.342 | 0.164 | 0.546 | 0.880 | 0.568 | 0.922 | 0.999 | 0.940

7, | 0.192 | 0.252 | 0.180 | 0.606 | 0.802 | 0.628 | 0.951 { 0.996 | 0.951

Te | 0.192 | 0.252 | 0.180 | 0.606 | 0.802 [ 0.628 | 0.951 | 0.996 | 0.951

Tew | 0.261 | 0.284 | 0.208 | 0.693 | 0.808 | 0.639 | 0.959 | 0.996 | 0.953

T, 0.184 | 0.328 | 0.198 | 0.585 | 0.853 | 0.604 | 0.922 | 0.997 | 0.933

E 2. n=100, =0.05¢ = HAH =

é 0.5 1.0 1.5
BStE(7) 20 50 80 20 50 80 20 50 80
T, | 0.268 | 0.583 | 0.309 | 0.815 | 0.989 | 0.788 | 0.991 | 0.999 | 0.979
Tea | 0.283 | 0.624 | 0.306 | 0.854 | 0.993 | 0.847 | 0.997 | 0.999 | 0.997
T: | 0.218 | 0.504 | 0.368 | 0.835 | 0.985 | 0.914 | 0.997 | 0.999 | 0.999
7s } 0.304 | 0.501 | 0.321 | 0.906 | 0.985 | 0.885 | 0.999 | 0.999 | 0.99
T, | 0.303 | 0.452 | 0.330 | 0.912 | 0.992 | 0.992 | 0.999 | 0.999 | 0.999
n=100

a=.05 T, | 0.266 | 0.636 | 0.330 | 0.877 | 0.992 | 0.870 | 0.999 | 0.999 | 0.999

7, | 0.304 | 0.501 | 0.321 | 0.906 | 0.985 | 0.895 | 0.989 | 0.999 | 0.999

Te | 0.304 | 0.501 | 0.321 | 0.906 | 0.985 | 0.895 | 0.999 | 0.999 | 0.999

Tew | 0.354 | 0.484 | 0.314 | 0.928 | 0.979 | 0.881 | 0.999 | 0.999 | 0.999

r, | 0.310 | 0.583 | 0.331 | 0.884 | 0.990 | 0.876 | 0.997 | 0.999 | 0.998




