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Abstract In this paper, a jackknife empirical likelihood based approach is developed
to test whether the underlying distribution is equal to a specified one. The limiting
distribution of the proposed testing statistic is derived under some mild conditions.
It turns out that the proposed test is consistent and easy to be implemented. Some
simulation studies are conducted to evaluate the finite sample behaviors by comparing
the proposed method with the existing one. A real data example is also analyzed to
illustrate the proposed test approach.

Keywords Jackknife empirical likelihood - Estimating equations - Cramér—von
Mises test

B Qihua Wang
ghwang @amss.ac.cn

Academy of Mathematics and Systems Sciences, Chinese Academy of Sciences, Beijing 100190,
China

School of Statistics, Jiangxi University of Finance and Economics, Nanchang, Jiangxi 330013,
China

Institute of Statistical Science, Shenzhen University, Shenzhen 518006, China

@ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s10463-015-0550-9&domain=pdf
roshi
長方形


	A consistent jackknife empirical likelihood test for distribution functions
	Abstract
	1 Introduction
	2 Methodology and main results
	3 Simulation studies
	4 A real data example
	5 Concluding discussions
	Acknowledgements
	6 Appendix: proofs of the main results
	References




