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Abstraks

In severa statistics handbooks of statistics gave the following formula for the computation of the Kol mogorov
goodness of fit statigticis:

D = max (Hxi)—hil—)):max (F(xi)—hil—,hil—-F(XJ)

1<i<n 1<i<n

And the alternative formula test statistic to measure distance for two distribution functionsis used
— i-1
T = SUPF (%) = S(X)| - max (F(Xi) -—=,—-F (xi)j
X 1<i<n N

For actual data, the differenceislikely to be less than the upper bound.

[
N
Thisform makesit clear that an upper bound on the difference between these two formulasis i

N

For example, for N = 20, the upper bound on the difference between these two formulasis 0.05 For N = 100, the
upper bound is 0.01. In practice, to large sample sizes (say N > 50), these formulas are essentially equivalent.
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