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A PP GOODNESS-OF-FIT TEST AND ITS ASYMPTOTIC
PROPERTIES ’

Zrang Hawe

(Iasrizure of Systems Science, Academia Simica)

ABSTRACT

By the use of the Projection Pursuic method, we ger a mullivariate goodness-of-fir ctest
with the classical ¥"-test statistic as an index. The asymprotic propeerties of the test are dis-
cussed, and the asymprotic rejection region i obtained by bootstraping the test stavistic,



