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Table 2: Size: Percentage Rejection at the 5% Asymptotic Level

Case (B =(01,02,03,01) Test n=20 n=30 n=50 n=100 n=>500 n=1000

I Bi=1,03=1 wM 116 .093 073 062 .052 .052
B3=1,p81=1 WE .061 .055 052 .050 .050 051
I 31=208=01 wM 125 097 078 067 .053 .051
B3 =12,8,=06  WE 212 .205 196 164 .096 081
I B3, =3,8=06 wM 122 .097 077 .063 .052 .051
B3 =2,0s=0.4 WE 018 013 014 022 .039 044
IV (1 =2503=05 WM 120 .095 076 .063 .052 .052
B3=0.506,=01 Wk 153 155 151 137 091 077
V. Bi=1,3=00 WM 113 .092 075 .063 .053 .052
B3 =1.50,=.075 WE 042 .032 026 019 .007 .002

Note: The frequencies were constructed from 100,000 replications.




Figure 1: Power function: Rejections at the 5% Asymptotic Level (Case I,
By =")
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Figure 2: Power function: Rejections at the 5% Asymptotic Level (Case III,
By = 0.47)
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Figure 3: Power function:
Ba = 0.17)
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