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size power
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50 0.063 0.028 0.009 0.012 0.256 0.198 0.225 0.206
100 0.063 0.043 0.017 0.011 0.649 0.617 0.649 0.664
200 0.073 0.044 0.018 0.017 0.979 0.985 0.980 0.983
300 0.083 0.057 0.014 0.01 0.999 1 0.999 1
500 0.077 0.049 0.019 0.03 1 1 1 1
¢=03
50 0.124 0.018 0.014 0.012 0.342 0.220 0.198 0.206
100 0.146 0.032 0.007 0.016 0.653 0.624 0.469 0.688
200 0.204 0.036 0.024 0.013 0.920 0.975 0.859 0.986
300 0.184 0.047 0.027 0.016 0.988 0.999 0.974 1
500 0.209 0.061 0.035 0.018 1 1 1 1
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100 0.305 0.023 0.029 0.018 0.714 0.622 0.353 0.674
200 0.367 0.040 0.036 0.021 0.902 0.980 0.641 0.98
300 0.370 0.041 0.032 0.022 0.956 1 0.81 1
500 0.394 0.056 0.027 0.025 0.998 1 0.959 1
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200 0.891 0.040 0.103 0.022 0.952 0.977 0.342 0.978
300 0.913 0.060 0.095 0.010 0.967 0.998 0.415 1
500 0.928 0.056 0.106 0.019 0.990 1 0.481 1
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KD_r

power
KD._y
0.096
0.320
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0.869
0.980

ﬁ_‘

ED.rl

0.039
0.137 0.545
0.403 0.953
0.637 0.998
0.945 1

4

o

0.118
0.433
0.862
0.978
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0.805
0.946
0.999
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KD._y KD_r
0.151
0.407

0.151
0.421
0.782
0.959
0.997

0.008
0.030
0.014
0.029
0.029
0.187
0.461
0.852
0.975
0.999

22X H3
0.039
0.142
0.462
0.769
0.977

AF AR(D)
ED_12
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0.022
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0.026
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0.025
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Power Comparison between Methods of
Empirical Process and a Kernel Density Estimator for
the Test of Distribution Change
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Abstract
There are two nonparametric methods that use empirical distribution functions and probability density esti-
mators for the test of the distribution change of data. In this paper we investigate the two methods precisely and
summarize the results of previous research. We assume several probability models to make a simulation study of
the change point analysis and to examine the finite sample behavior of the two methods. Empirical powers are
compared to verify which is better for each model.
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