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Step 3. Applying the functional central limit theorem and the continuous
mapping theorem to ���� � we can show that as � ��
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The calculated values of �� and �� are given in Table 1.

It can be seen that the difference between �� and �� becomes large as �

increases. Moreover, the values of �� are generally larger than those of �� if

� �� �� the difference becoming small as the sample size increases. Judging

by the ��� criterion, �� is superior to ���
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where the last line is obtained by making use of the relationship �� ��� �
��� ��� and ���� ��� � �� ��� �� �� ���� � We have thus obtained Theorem

3 in MMH�
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