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X B3: BoAYPE AEYL) ZAAFH T3 x 2 x5S HFEEHEY df =20
EE PR REER
EY] A% RS e e R e
50 X2 28.29 31.33 27.49.29.01  30.52+33.09
1(2/3) 27.43 3103 269642853  29.61.31.98
G2 30198 3491 301473276 33.30°36.39
NED(4/3) 26.61 2956 2597 2760  28.56 30.66
oS I 25:30 53 30l
no M, B8 § nEak dias
q2/9 32'30 35'50 31,42 3334  34.32'36.57
NED(/3) 2853 3190 2776+29'32  30112.32.09
Wy BE BR O mada dea
w e I B e
&3/9 3164 35.53 3058"32.53  34.43°36.70
D(a/3) 28142 3152 2770+29°36  30/55¢32.52
BAdy  BE pE bRas B
S B2 Bl I dea
c§2/ 31.43 34.98 305232717 33.48°37
NED(1/3) 28’52 31.39 27.97.20156  30.43+33.72
BWHD(1/9) 2871 3257 27.80:20.83  31.16+33.90
_ BWCS(1/3) 28.40 3152 276742040  30.67.33.68
limiting dist. 28.41 31.41
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A Monte Carlo Comparison of the Small Sample
Behavior of Disparity Measures

C. S. Hong" D. B. Jeong? Y. S. Park®

ABSTRACT

There has been a long debate on the applicability of the chi-square approximation
to statistics based on small sample size. Extending comparison results among Pearson
chi-square X2, generalized likelihood ratio G?, and the power divergence I(2/3) statis-
tics suggested by Rudas(1986), recently developed disparity statistics (BW HD(1/9),
BWCS(1/3), NED(4/3)) are compared and analyzed in this paper. By Monte Carlo
studies about the independence model of two dimension contingency tables, the con-
ditional model and one variable independence model of three dimensional tables, sim-
ulated 90 and 95 percentage points and approximate 95% confidence intervals for the
true percentage points are obtained. It is found that the X2, I(2/3), BW HD(1/9) test
statistics have very similar behavior and there seem to be applcable for small sample
sizes than others.

Keywords: : Blended weight chi-squared statistics; blended weight Hellinger distance
statistic; generalized likelihood ratio statistic; log-linear model; negative exponential
disparity measure; pearson chi-square statistic; percentage point; power divergence
statistics; simulation.
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