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ASYMPTOTIC POWERS OF SOME PP TESTS

ZHANG JAN(1),CHENG PING(2)

(DInstitute of Systems Science.Academia Sinica;(2)Institute of Systems Science. Academia Sinica

Abstract A general method of dealing with the asymptotic powers of the PP tests isgiven and by this method asymptotic

powers of anumber of useful PP tests andestimators are obtained.In particular,the asymptotic distribution of the
largesteigenval ue of M-type PP index is derived.
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