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Abstract: We investigate the power of some common change-point tests as
a function of the location of the change-point. The test statistics are maxima
of weighted U-statistics, with the CUSUM test and the Wilcoxon change-
point test as special examples. We study the power under local alternatives,
where we vary both the change-point’s location and the magnitude of the
change. We quantify in which way weighted versions of the tests exhibit
greater power when the change occurs near the beginning or the end of the
time interval, while losing power against changes located in the center.
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1. Introduction

In this paper, we compare the power of some standard change-point tests with
varying weight functions. We consider alternatives where a jump occurs in the
center of the observation period, as well as alternatives where a jump occurs
very early or very late. According to the change-point folklore, very early and
very late changes are better detected by tests with weights that increase near
the boundary of the observation period. In this paper, we aim to shed some
light on this problem, both by precise mathematical results and by simulations.
We will do so by considering local alternatives that express the phenomenon of
change-points near the border of the observation period. Our results indicate
that optimal weights depend on the rate at which the change-point converges
to the border of the observation time.

We investigate the model of at most one change, assuming that the data are
generated by the signal plus noise model

where (11;);>1 is an unknown signal, and where (&;);>1 is a mean zero i.i.d.
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process. Based on the observations Xy, ..., X,,, we want to test the hypothesis
H: pn=...=puy
that there is no change in the location during the observation period {1,...,n}

against the alternative that there is a change at some unknown point in time
k*, ie.,

At pg = ... = ppr # fhr41 = ... = iy, for some k* € {1,...,n—1}.

We will specifically consider alternatives where the location £* as well as the
height A = pg«41 — pr= of the change is allowed to vary with the sample size.
Thus, strictly speaking, our model is a triangular array where the signal is given
by (tn,i)1<i<nn>1. We study U-process based test statistics defined as

k n
1
1Sk n3/2(E(1 - £))7 ;j;lh(Xi,XjL

where 0 < v < % is a tuning parameter and where h : R? — R is a kernel

function. We consider kernels of the type

where ¢ is an odd function. That type of kernel function covers many test statis-
tics including CUSUM and Wilcoxon. The parameter v defines the strength of
the weight near the borders of the observation period. The greater - is, the
higher are the weights at the border. The limit v = % is exceptional because in
this case the test statistics asymptotic distribution is an extreme value distri-
bution. The choice v = 0 yields the non-weighted version of the test.

The asymptotic distribution of the U-process based test statistic with kernel
h(z,y) has been studied by various authors, both for i.i.d. data and for data
with serial correlations. For i.i.d. data, the theory is summarized in the seminal
monograph by Csorgd and Horvéath [4], where also dependent data are treated in
connection with the CUSUM test. For short-range dependent data and general
U-statistic based tests, Dehling et al. investigated the case v = 0 in [6]. The
special weighted case v = % was treated in our former paper [10].

Most research on change-point tests has been devoted to the distribution of
test statistics under the null hypothesis of no change. In the case of i.i.d. data,
the non-weighted U-statistics process for detecting a change in the distribution
under contiguous alternatives, where the location of the change-point is in the
center of the observation period, was studied by Szyszkowicz [18]. Also for i.i.d.
data, the power of non-weighted tests based on anti-symmetric U-statistics un-
der local alternatives, allowing both the location and the height of the jump
to vary with the sample size, including possible jumps near the boundary of
the observation period, was studied by Ferger [11]. For long-range dependent
processes the asymptotic distribution of the Wilcoxon test statistic under the
hypothesis as well as under the alternative was studied Dehling et al. in [8] and
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[9]. In Horvath’s, Rice’s, and Zhao’s paper from 2021 [15], the norms of weighted
functional CUSUM processes were studied, and the asymptotic distribution un-
der the null hypothesis of no change, as well as under local alternatives in the
presence of a change in the covariance, was derived. Additionally, Robbins et
al. [17] consider weighted versions of CUSUM tests for detecting early changes
and compares various tests through simulation studies. Horvath et al. [14] in-
vestigated the power of non-weighted CUSUM tests under local alternatives for
short-range dependent data. In that paper, they also investigated the power of
so-called Rényi change-point tests, which are CUSUM tests weighted even more
heavily towards the end of the observation period.

In the context of weighted and non-weighted U-statistics based processes,
Rackauskas and Wendler [16] focus on epidemic changes, while Berkes et al.
[1] address changes in the mean of the covariance structure of a linear process.
Additionally, Gombay [12] compares the power of U-statistic based change-point
tests for both online and offline scenarios, describing their large sample behavior
under local alternatives. However, these analyses do not encompass contiguous
alternatives with O(n~'/2) size changes. In a Monte Carlo simulation study, Xie
et al. [19] investigate how the location of the change-point influences the ability
of the Wilcoxon-based Pettitt test.

In this paper, we investigate changes where the change-point occurs on the
scale of n", considering various values of x within the range (0,1]. For x =
1, changes occur in the center of the observation period, while 0 < x < 1
corresponds to very early changes. We study both fixed size jumps and jumps
whose size decreases as the sample size increases. Additionally, we compare the
power functions of different tests and study their relationship with the envelope
power. The envelope power is defined as the maximal power achievable by testing
the hypothesis of no change against a fixed alternative (k, A), where k denotes
the location and A represents the height of the change.

To the best of our knowledge, there are no results in the literature where the
power of weighted change-point test statistics under local alternatives has been
studied analytically. New are specifically our results on the power of weighted
tests against local alternatives where the change-point occurs near the very
beginning of the time series, on a scale of n", where 0 < k < 1. We identify
exactly the combinations of weights v and scales x that yield consistent tests,
and we analyze the limit distribution on the border.

2. Preliminary remarks and definitions

Before we present our main results in the next sections, we introduce some
notations. We consider the signal plus noise model (1) and test the hypothesis

H: py=...=puy,
against the alternative
A: pn=...= g # flggry1 = ... = i, for some k* =k € {1,...,n—1}.

The next sections attend to two different types of alternative:
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The section Small change after fized proportion of time deals with local al-
ternatives in which the time of change is proportional to the sample size and
the jump height decreases as the sample size increases. We call this alternative
A; and define more precisely

At == g F Hgs 41 = ... = iy, With
. c
ky = [r"n] and Ap = ps 41 — ey, = %,
where 7* € (0,1) and ¢ is a constant.

In the section FEarly change with fixed height, we consider another type of
alternative in which the jump height is kept constant, while the time of change
moves closer to the border of the observation range. We model this alternative
as follows

Azt 1 = ... = flgx # Pz +1 = ... = Hp, With
n
TLR

k¥ ~ c¢n™, meaning that — 1, and Ay, = pigx 41 — pgx = A,

where c is a constant and where the parameter x is defined as

1—2y 1
k=——"T  ~elo,l).
sy 1€

Note that by definition € (0, §].
In short, we can write the corresponding model as

w+& for i <k
Xi:{

2
p+An+&  fori>ki+1, @

where (§;)>1 is a mean zero i.i.d. process and where & and A, are chosen as
in A; or As.

Remark 1. The specific choice of k in Ay leads to a non trivial limit distribution
under the alternative.

In order to test H vs. A;, i € {1,2}, we use the test statistic

k n
Gk = W(ﬁ(i_ﬁ))wz > X, - X, 3)

i=1 j=k+1

where v € [0,1/2) and where g is an odd function, i.e., g(—z) = —g(x). Note
that the case v = 0 refers to the non-weighted test statistic. We determine the
limiting distribution of the test statistic under the alternatives A; and As. In
that proceeding, slightly different terms appear depending on whether £ < k7
or k > k. For the sake of simplicity we combine these terms into one function.
We define ¢,, : {1,...,n} = N by

k(n—kY) for k <k
dn(k) ==
kX(n—k) fork >k},
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and analogously the continuous version ¢, : [0,1] = R by

a1 =7") forA<Z7*
9 (N) = { T*(1—=X) for A > 7",

For later use, we denote a Wiener process by {WW(A),0 < A < 1} and a Brownian
bridge process by {W((X),0 < X < 1}.

3. Small changes after fixed proportion of a sample

In this section, we establish the asymptotic distribution of maxi<k<, G} (k)
under the alternative Ay, i.e., where k;; = [7*n] and A,, = —=. For the special
CUSUM and Wilcoxon kernel functions, the results are stated in Corollary 3.1,
and 3.2.

Theorem 3.1. We consider model (2) under Ay. Assume that g(&a — &1) has
finite second moments. Moreover, assume that Var(hq(&1)) — 0, and that ¢y =

lim,, o0 vnu(A,,) exists. Then, for 0 <y < %, and as n — 0o,

max G (k) L2 sup ! oW ON) + 0. (V)]

1<k<n o<a<t (A(1=A))7 |

where 02 = E(g}(&1)) > 0, and

g1(z) = E[g(§ — 2)] — E[g(§ —n)],
u(A,) = E[g(§ —n+ An) — g6 —n)],
hi(z) = E[g(§ —x + A,) — g(§ — 2)] — u(An),

where & and 1 are independent and have the same distribution as &;.

Remark 2. (i) hy and u are obtained from Hoeffding’s decomposition, applied
to the kernel h(z,y) = g(y — = + Ap) — g(y — ). More details are given in the
proof of Theorem 3.1 in Section 7.

(ii) For ¢ = 0 we obtain the limit under the null hypothesis of stationarity.
In order to calculate the asymptotic critical values, we need to determine the
quantiles of the distribution of

sup ! WO ().

o<a<t (A(1 =)

The upper a-quantiles, o € (0.01,0.05,0.1), for various choices of ~, are tabu-
lated in Table 1.

(iii) We conjecture that the results of Theorem 1 and Theorems 2 and 3 below
would also hold for short-range dependent observations under suitable condi-
tions, similar to those in [6] or [10]. Under dependence, the variance param-
eter 02 = Var(g1(&)) would have to be replaced by the long-run variance

02, = Var(g1(&1)) + 23252, Cov(g1(&1), 91(E14r))-
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(iv) For v = 1/2, Theorem 3.1 does not hold, as the limit is infinite almost
surely. Under the null hypothesis, and with v = 1/2, one can apply a different
normalization to obtain the convergence to an extreme value distribution, see
Csorgé and Horvath’s paper from 1988 [3].

TABLE 1
Upper a-Quantiles of SUPg< <1 WW(O)(/\) for different values of the parameter =,
based on 10,000 repetitions.

) “1 01 005 001
0 1.05 120 1.51
0.1 1.24 141 1.72
0.2 145 1.63 2.05
0.3 175 1.96  2.40
0.4 210 231 283

Theorem 3.1 covers both the CUSUM and Wilcoxon test statistic. Choosing
g(x) = z leads to the CUSUM test statistic and satisfies the assumptions.
We have u(A,) = E[A,] = A, and ¢; = lim, 00 VA, = ¢, as A,, = ﬁ
Moreover,

hi(z) = Elg(§ —z+An) —g(— )] —u(An) = Bl —2+Ap — (- 2)] = Ay = 0.

Thus, we can deduce the following corollary for the weighted CUSUM test statis-
tic.

Corollary 3.1. Under the assumptions of Theorem 3.1, it holds

koon
1
B A Ay &, 2,
D 1
— sup ——— W(O))\-l-c,r*)\ 7
03\21 (A1 = N) [0 (A) +cor+(N)

where 02 = Var(&;) < oo.
To obtain the Wilcoxon test statistic, choose g(x) = 1{9<z} — 3. Then
wBn) = Elln-a.<e — Lyl = Ellgg-a,<emn] = P01 = A <€ <)
= [(Fw) - P aare) =~ -a, [ £,

where F is the distribution function and f the density function of £. This yields
¢g = ¢ [ f*(y)dy. Furthermore,

|hi(z)] = E[l{o<e—z+a,} — L{o<e—a}] — u(An)]
=[P(z — A, <& <) —u(A,)| = |F(z) - F(z — Ay) —u(Ay)]
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(A %180 F @) - u(Ay)
=1 [ Py = £@)| < e

where c¢ is a finite constant if the density is bounded. Thus, Var(hq(&1)) — 0.
As all required assumptions are satisfied, we derive the following corollary.

Corollary 3.2. Assume that & has bounded density. Under the assumptions of
Theorem 3.1 it holds

1 k n 1
1S /2 (E(1 - E))T > (1{X1-§Xj} - 5)

i=1 j=k+1

D su 1 1 (0) C * 2
Lo s [ WO + e 1 <y>dy}

4. Early change with fixed height

Next, we consider Alternative Ay, where the jump height remains constant while
the time of change moves closer to the border of the observation range. We show
that the choice of v influences the scales at which change-points can be detected.

We distinguish between the cases v = 0 and v € (0,1/2). First, we consider
the case v = 0, i.e., the case where the norming sequence is n3—1/2 and does not
depend on k. For v = 0, we get x = 1/2, which yields the alternative where the
change-point occurs at time k¥ ~ cy/n.

Theorem 4.1. We consider model (2) under Az. Assume that g(&2 — &1) has
finite second moments. Moreover, assume that Var(hi(&1)) < oo. Then, for
¥ =0 and as n — oo,

max |G (k)| L2 sup oW O ) + ¢(1 = Nu(A)],
1<k<n 0<A<1

where o, u(A,,), and hy1(&§1) are defined as in Theorem 3.1, albeit with A,, = A.

For the CUSUM kernel, we have u(A) = A and Var(hy(§1)) = 0. For the
Wilcoxon kernel, we get u(A) = IP(0 < & — & < A) and Var(hy(&)) — 0.
Thus, we can deduce the following corollaries.

Corollary 4.1. Under the assumptions of Theorem 4.1, it holds

k n
1
[ 3P Syt
= i=1 j=k+1

2, sup oW O (A) + (1 = M)A,
0<A<1

where 02 = Var(&;) < oo.
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Corollary 4.2. Under the assumptions of Theorem 4.1, it holds

k n
1 1
e | 2 3 (v 5|

i=1 j=k+1

1
L2 sup —WON) + (1= NP0 <& —& <A
o<xa<1 112

Remark 3. (i) When ¢ = 0, i.e., when k}/y/n — 0, the distribution of the
test statistic under the alternative is asymptotically the same as under the null
hypothesis, and thus the test has no power to detect such alternatives. The test
has asymptotically only trivial power «, the same as the size.

(ii) The test is consistent if and only if lim,, o \k/_% =00

(iii) In this sense, k, & c¢y/n is the critical time for a change-point, when one
wants to obtain a consistent test. Depending on the value ¢ > 0, the power might
asymptotically approach any value between « (the size) and 1. This holds, as
the distribution of sup |oW () ()\)| is continuous and for ¢ — ¢’ we have

sup |0'W(0)()\) + (1= Nu(A)| = sup ‘O’W(O)()\) + (1= Mu(A)]

0<A<1 0<A<1
in D[0, 1]. Thus, for ¢ — ¢/,

P ( max |G (k)| > qa) = Py ( max |Go(k)| > ga),

1<k<n 1<k<n

where ¢, is the critical value depending on the asymptotical size o. For ¢ = 0
we have IP (o) (maxi<p<y |GY (k)| > o) = a and for ¢ large enough, we have
IP () (maxi<p<n |G%(K)| > go) = 1. As the mapping

0
CH P(C)(lgll?é(n |Gn(k)| > qa)

is continuous, it takes any value between o and 1.

Now, we consider the case v € (0,1/2), i.e., where the norming sequence de-
pends on k. Under the alternative As, we determine the asymptotic distribution
of the test statistic maxi<x<n G, (k).

Theorem 4.2. We consider model (2) under As. Assume that g(&a — &1) has

finite second moments. Then, for 0 < v < % and as n — o0,

a

y D 1—y 9 1w
Bax |G (k)| = max {c u@%gg& Oa =) W (M!} :

where o and u(A) are defined as in Theorem 3.1, albeit with A,, = A.

For the special case of the CUSUM and Wilcoxon kernel we obtain the fol-
lowing corollaries.
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Corollary 4.3. Under the assumptions of Theorem 4.2, we obtain

fgsfnngw - \ZZ X, - X))

n i=1 j=k+1

D _ o
— max <c1 YA, sup

S A— O
o<a<t (A1 =) w Q)I) ;

where o = Var(&;) < oo.

Corollary 4.4. Under the assumptions of Theorem 4.2, we obtain

T \Z > (lxen )

n i=1 j=k+1

D 1 L (0)
— max [ ¢ "IP0< & — & <A), sup —7W M.
< ( ) o<a<1 12 (A1 — )\))Vl e
In the next theorem, we identify conditions on the limit behavior of k7 /n"
that guarantee consistency of the test statistic maxi<y<n |G (k)|. We will see
that the special form of the limit distribution under the local alternative results
in a peculiar behavior of the asymptotic power.

Theorem 4.3. The change-point test with test statistic

max |G (k)|
1<k<n

is consistent if iminf, . k% /n" > (qo/u(A)Y =7 where qo is the critical
value depending on the asymptotical size a. In contrast, the test has asymptoti-
cally only trivial power o if limsup,,_, . k% /n® < (qo/u(A))Y/ =),

Proof. First note that in order to achieve asymptotic size «, we have to choose
¢o such that

IP( sup ;WV(O)(AH >q ) =«

o<a<1 (A(1 = X)) “ .

We will show that for any subseries, where exists a subsubseries (n;);en, such
that the probabilities for maxi<p<n, |GZL](k)| > qo converge to 1 respectively
to a. Because the limit is the same for any subsubseries, we will then conclude
that the probabilities for maxi<p<n |G} (k)| > ¢o converge to 1 respectively
to a. If liminf,, _, o k' /n > (qo/u(A))Y =7 we can choose the subsubseries
such that k; ~ c-n;" with ¢ > (ga/u(A ))1/(1 7, ¢ < 00,50 FTU(A) > gq.
So from Theorem 4. 2, we know that the limit dlstrlbutlon of our test statistic
is given by the dlstrlbutlon of

max | ¢! 7w su ; (0)
(42wt s, g )

which exceeds the critical value ¢, with probability 1



Power of weighted test statistics 2217

To prove the other case, note that if limsup,,_, . k% /n" < (qa/u(A))l/(l—'y),
there exists a subsubseries with k)=~ ¢ n;* for a ¢ < (g /u(A)Y =7 50
7 7u(A) < g4 and for the limit distribution, it holds that

P (max (clvu(A), S ﬁmﬂo)(m) > qa) = a.

O

Remark 4. (i) It is interesting to note that for v € (0,1/2), the asymptotic power
is either a or 1, unlike in the case v = 0, where the asymptotic power can take
any value in the interval («, 1). This implies that a change of height A occurring
a little too early, say at k% =~ 0.99n"(qo/A)* =) will only be detected with
a probability close to « in a large sample using this weighting. Meanwhile,
a change with the same height occurring a little later, for example, at k) ~
1.011n"(qo /A)Y =7 will be detected with high probability. In contrast, for y =
0, a change at k ~ 0.99n'/2(q,/A) would still be detected with asymptotically
nontrivial power.

(if) For v = 1/2, in the model As, even fewer observations before the change
are needed to consistently detect a change of a fixed height A. In our paper
from 2022, see [10], we have shown that k) /loglogn — 0 suffices. On the
other hand, a change of height A, in the middle of the data will be detected
with probability going to 1 for v = 1/2 when A,,\/n/loglogn — oo, while for
v < 1/2 the weaker condition A, \/n — oo suffices.

4.1. Envelope power function

In this section, we calculate the envelope power function for the change-point
problem with normal data. We determine the test that maximizes the power in
any point (k,A), 1 <k <n—1, A € R in the alternative. For simplicity, we
focus on the case when A > 0, and we assume that the variance is known. By
the Neyman-Pearson fundamental lemma, the most powerful level « test for the
hypothesis of no change against the alternative of a change of size A at time k
rejects the hypothesis for large values of

L )(nlkzxi_%ixi),

2 (1 1 i=k+1 i=1
g (k T o

specifically when Ty > z1_,, where z1_, is the upper a-quantile of the standard
normal distribution. Under the alternative (k,A), the test statistic T} has a

normal distribution with mean A4/ % and variance 1. Hence, the power is
given by

k(n —k
IP(k,A)(Tk Z Zlfa) =1—-¢ (Zla - A (TLT2)> 9
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where ® denotes the standard normal density function. This function defines
the envelope power function, i.e., the maximal power that can be attained by
any level « test for the hypothesis of stationarity.

5. Simulation study
5.1. Simulations under alternative A,

Initially, to compare the finite-sample case to the asymptotic results, Figures 1
and 2 display kernel density estimates for the CUSUM and Wilcoxon test statis-
tics at various values of -y for a sample size of n = 200, provided for data following
N(0,1), t(5), and ¢(3) distributions. These plots also include density plots for the
corresponding asymptotic distributions of the test statistics. As the Wilcoxon
test is robust, the kernel density estimates are closer to the asymptotic distri-
bution function compared to the CUSUM test statistics. For the same reason,
the Wilcoxon test statistics don’t show any differences in the comparison of
the kernel density plots with the asymptotic density plots for the different dis-
tributed observations. However, for the CUSUM test statistic, the deviations
are more significant for heavy-tailed data, i.e., the deviations are largest for
t(3)-distributed data. No differences were observed across different values of 7.

Next, we conduct simulations to compare the power of the CUSUM and
Wilcoxon test statistics, as presented in Corollaries 3.1 and 3.2, across various
values of v € [0,1/2). We examine the power under the first alternative A; and
generate n = 1000 independent, standard normally distributed observations
with one change-point occurring after some fraction 7* € (0,1) of time. We
consider three different jump heights, namely A = %, %, %. In Figure 3,
the size-corrected power functions, along with the envelope power function, are
plotted. Additionally, we include power curves for the test statistics with v =
1/2. Note that, in this case, under the hypothesis of no change, we obtain another
limiting distribution, namely a Gumbel extreme value distribution, as shown
in, e.g., [4] or in [10] for dependent observations. Clearly, for change-points
occurring at the beginning or end, the power increases with higher values of ~.
However, if the change-point is around the middle of the time period, we observe
higher power with smaller values of 7. Regarding jump heights, it is clear that
the power improves for larger jumps at each time point. The disparity in power
for different v diminishes with higher jumps and for changes occurring in the
middle of the time period. Specifically, for A = % and a change in the middle,
the power is nearly equal for v € 0,0.1,0.2,0.3,0.4. This is in contrast to change-
points near the boundary of the time interval, where the difference in power for
various -y values becomes slightly greater with higher jumps.

In Figure 4, the plots depict the difference between the power of the most
powerful level & = 0.05 test and the power of the CUSUM and Wilcoxon test
statistics. Basically, we see the same behavior as in Figure 3. For larger jumps,
the difference increases at the boundary and decreases in the middle of the time
period. Specifically, with A = % and changes in the middle, the differences in
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- - test statistic — asympt. distribution v — 0 — 01 — 02 03 0.4

N(07 1) 0.50

0.00

0.6

0.4

0.2

0.0

0.0 2.5

Fic. 1. Kernel estimate density plots for the CUSUM test statistic for different values
of v compared to the density plots of the asymptotic distributions. The simulations are
based on 5000 runs, with sample size n = 200, change-point time 7 = 0.1, and jump

. _ 1
height A,, = 55"

power are close to zero. In other words, the CUSUM and Wilcoxon tests nearly
achieve the optimal power for all v. We observe that for a change in the middle,
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- - test statistic — asympt. distribution v — 0 — 01 — 02 03 0.4

N(0,1)

1.0 15

0.0 0.5 1.0 1.5

F1G. 2. Kernel estimate density plots for the Wilcoxon test statistic for different values
of v compared to the density plots of the asymptotic distributions. The simulations are
based on 5000 runs, with sample size n = 200, change-point time 7 = 0.1, and jump

. _ 7
hezghtA—m.

the most significant power loss occurs with v = 0.5. Conversely, for a change at
the border, the most substantial power loss is observed with v = 0.
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— 0 — 02 0.4 — 0 — 02 0.4

— 01 0.3 0.5 — 01 0.3 0.5

1.00 1.00

= =
g g
3 0.50 6 0.50
a 2
0.25 0.25
0.00 0.00
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
change-point time change-point time
A=2 A=2
- Vn — Vn
1.00 1.00
0.75 0.75
= =
z z
3 0.50 3 0.50
a 2,
0.25 0.25
0.00 0.00
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
change-point time change-point time
A= A=
—Vvn —Vvn
1.00 1.00
0.75 0.7
= =
g g
g 0.50 g 0.50
a a,
025 025
0.00 0.00
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
change-point time change-point time
A= A=
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Fi1G. 3. Size-corrected power for the CUSUM (left) and Wilcozon (right) test statistics
for different values of v. The black line represents the envelope power function. The
simulations are based on n = 1000 standard normally distributed observations and
5000 runs.



2222 H. Dehling et al.

— 0 — 02 0.4 — 0 — 02 0.4
’)/ — 01 0.3 0.5 ’)/ — 01 0.3 0.5
@ 04 Y 04
g g
& &
1 I
£ £
< < M\ m
& &
o 14
B 0.2 B 0.2 / \
5] 5] /
- . W
0.0 0.0
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
change-point time change-point time
A=-5 A— B
Vn Vn
@ 04 @ 04
< <
= =
o o
5 5
= =
7 7 \
& &
o L
Z 02 Z 02
2 2 | |
2 2, | \
| | >
| |
| =V
0.0 ! 0.0
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
change-point time change-point time
A= A=
—Vvn —Vvn
@ 04 @ 04
< <
= =
o [}
5 5
= =
= =
& &
1% 14
Z 02 Z 02
2 <] |
2 2,
0.0 e —————— 0.0 \W//
0.00 0.25 0.50 0.75 1.00 0.00 0.25 0.50 0.75 1.00
change-point time change-point time
A= A= 9

vn vn

Fi1G. 4. Difference between the envelope power and the size-corrected power for the
CUSUM (left) and Wilcoxzon (right) test statistics for different values of v. The sim-
ulations are based on n = 1000 standard normally distributed observations and 5000
TUNS.
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A comparison of the overall-power is summarized in Table 2 for the CUSUM
test statistics, and in Table 3 for the Wilcoxon test statistics. We evaluated
the power obtained with the CUSUM and Wilcoxon tests in comparison to the
most powerful level a = 0.05 test. In order to compare the overall-power, i.e.,
the power for all 7* € (0,1), we considered the area under the curves in Fig-
ure 3, with the assumption that the area under the black curve (representing
the envelope power function) corresponds to 100% power. As before, we consid-
ered different jump heights A = %, %, %. As an example, let us look at the
overall-power in Table 2 for A = % The most powerful test yields 100% power,
whereas the CUSUM test with v = 0.3 yields 74.75% power, slightly more com-
pared to all other « values. For A = %, the CUSUM test with v = 0.4 yields

the highest overall-power.

TABLE 2
Overall-power for the CUSUM test statistics compared to the envelope power for different
values of the parameter v and different shift heights A,,. The simulations are based on
n = 1000 independent, standard normally distributed observations and 5000 runs.

A v 0 0.1 0.2 0.3 0.4 0.5
= 72.30% 72.71% 74.13% 74.75% 71.53%  50.34%
= 78.97% T79.86% 81.45% 82.65% 81.85%  68.47%
%= 83.98% 85.14% 86.87% 88.52%  89.22%  82.97%

TABLE 3
Overall-power for the Wilcoxon test statistics compared to the envelope power for different
values of the parameter v and different shift heights A,. The simulations are based on
n = 1000 independent, standard normally distributed observations and 5000 runs.

A v 0 0.1 0.2 0.3 0.4 0.5
v 72.80% 72.20% 71.54% 72.36% 70.55%  46.76%
%= 78.98%  79.28%  79.65% 81.04% 80.92%  65.14%
% 83.95% 84.74% 85.67% 87.38%  88.48%  80.69%

5.2. Simulations under alternative A,

In Figure 5, we simulate the situation under alternative As, where a change-
point occurs at some point in time k) ~ cn” with a constant change-point height
A, = A. The simulations are based on n = 5000 (plots in Figure 5 at the top)
and n = 20000 (plots in Figure 5 at the bottom) standard normally distributed
observations with a fixed shift height A = 1 at time k% = [cn?/7], 0 < ¢ <
4.3866. In other words, we consider jumps that occur very early, namely after
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kr =1,2,...,50 observations in the smaller sample with n = 5000 and after
kY =1,2,...,74 in the larger sample with n = 20000, which corresponds to
the first 1% and 0.37% of the observations, respectively. We compare the power
functions for the weighted CUSUM and weighted Wilcoxon tests for different
values of . In our simulations, we chose k = 2/7, which corresponds to v = 0.3.
However, we also applied test statistics with smaller v values (v = 0.1,0.2) and
larger v values (y = 0.4). What we observe in our plots is that for smaller ~
values, the power converges to the level &« = 0.5, and for larger v values, the
power converges to 1.

o — 01 — 02 0.3 0.4 v — 01 — 02 0.3 0.4
1.00 1.00
0.75 0.75
] 5]
£ 050 £ 050
% %
0.25 0.25
AR =AA
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FiG. 5. Size corrected power for the weighted CUSUM (left) and weighted Wilcozon
(right) tests for n = 5000 (top) and n = 20000 (bottom) standard normally distributed
observations with a change of size A = 1 at time k;, = [cn2/7], where ¢ = T¢ =

Tﬁ, 0 <7 < 1. The simulations are based on 500 runs.

6. Data example

We analyze the daily absolute log returns of closing Wirecard stock prices
(currency in EUR), downloaded from https://de.finance.yahoo.com/quote/
WDI.DU/history?p=WDI.DU on June 14, 2021, as an application to real-life data.
We consider the time period from February 10, 2020, to June 26, 2020, which


https://de.finance.yahoo.com/quote/WDI.DU/history?p=WDI.DU
https://de.finance.yahoo.com/quote/WDI.DU/history?p=WDI.DU
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spans 19 weeks and comprises 95 observations (trading occurring from Monday
to Friday). This dataset was analyzed in our previous paper [10], where both
the non-weighted (v = 0) and weighted (7 = 1/2) Wilcoxon test statistics were
applied. In [10], the weighted Wilcoxon test statistic detected a change-point on
June 18, 2020, the day when Wirecard reported that approximately 1.9 billion
euros were missing from certain trust accounts. In contrast, the non-weighted
Wilcoxon test (v = 0) did not detect any change.

We apply the Wilcoxon test statistic with v € (0.1,0.2,0.3,0.4) to the same
dataset. As mentioned in Remark 2 (iii), for dependent observations, the vari-
ance parameter must be replaced by the long-run variance, which must be esti-
mated. We use the same estimator as in [10], a subsampling estimator introduced
by Dehling et al. [7]. Similar to the procedure in [10], we split the data into three
disjoint subsequences of similar length and use the median of the resulting three
separate estimations to achieve consistency under the alternative. The values of
the Wilcoxon test statistics and the corresponding asymptotic critical values
are summarized in Table 4. The test statistics with v = 0.1 and v = 0.2 do not
exceed the corresponding critical values, whereas the test statistics with v = 0.3
and v = 0.4 do. For both values of v, the test statistics take their maximum at
observation 88 (out of a total of 95 observations), consistent with the findings
in [10].

TABLE 4
Value of Wilcozon test statistics with different values of v, applied to the Wirecard stock
price data with 95 observations, together with the corresponding asymptotic critical values
(considering a significance level of 5%).

Wilcoxon test statistic  critical value

v =0.1 1.30 1.41
v =02 1.62 1.63
v=03 2.09 1.96
=04 2.71 2.31

Furthermore, we investigate the minimum number of observations required
for the test statistics to detect a change-point at the border. We systematically
add or remove observations at the end of the time interval. For the Wilcoxon
test statistic with v = 0.4, 91 observations are sufficient for the test statistic to
exceed the critical value at observation 88. With v = 0.3, 93 observations are
required, while for v = 0.2, 96 observations are needed for the test statistic to
detect a change-point, although the test statistic takes its maximum at obser-
vation 87. For v = 0.1 and v = 0, a minimum of 98 observations is necessary.
However, in this case, the test statistics reach their maximum slightly earlier,
at observation 85. Figure 6 visually represents these findings, plotting the abso-
lute log-returns of the Wirecard stock prices. The dashed line indicates the time
when the test statistic reaches its maximum, while the solid line represents the
number of observations needed for the test statistic to exceed the critical value.
The different colors correspond to the various values of gamma for the weighted
Wilcoxon test statistic.
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Fi1G. 6. Absolute log returns of the Wirecard stock price (Febraury 10, 2020 — July 01,
2020). The dashed lines show the time of the detected change-point and the correspond-
ing solid line the number of observations needed.

7. Proofs
7.1. Proof of Theorem 3.1

We recall some definitions and assumptions. We assume that (&;);>1 is an i.i.d.
process, and that the observations are given by

X w+& for i <k
| gt AL+ fori > k41,

(4)

where p is an unknown constant, and where k) = [n7*], for some 7* € [0, 1],
and A, = ﬁ We consider a kernel of the type g(y — x), where g is an odd

function, i.e., g(—x) = —g(x). We consider the process
Gh(k) = (k( n3/2 Z Z (& — Xq)
n i=1 j=k+1

By (4), we obtain the following decomposition

b = ey Zl %31
n [3 7 —+
(n( =1 j= k+l

- m(In(k) + Jn(k)),

where the processes I,,(k) and J, (k) are defined as
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i=1j +1
1 k n
In(k) = Y5 DY (9(X = X)) — g6 — &)
=1 j=kt1

We now analyze these two processes separately. Regarding I, (k), we obtain
from the weighted functional central limit theorem for two-sample U-statistics
that

1 (o)
(()\(1 — A))’Y In([n)\]))ogxgl 2) (7()\(1 — )\))'YW(O)()\))OS)\SL (5)

see Theorem 2.11 in [4]. We will analyze the limit behavior of J,, (k) in two steps
which we formulate as separate lemmas.

Lemma 7.1. Under the conditions of Theorem 3.1

1 P
pax m | (k) — TB(Jn(K))| — 0. (6)
Lemma 7.2. Under the conditions of Theorem 3.1
L B ) - e (5)] — 0 (™)
11%’1’?2(” (%(1—%))7 n Cg T* n Y

where ¢y = limy, o0 VR U(A,).

Proof of Lemma 7.1. Observe that by definition of the process (X;);>1, we get

9(& — &) for 1 <4, j<klork:+1<i j<n
g(&—&+A,) for1<i<ki ki+1<j<n.

1

9(X; - X;) = {
(8)

Thus we obtain

e S Y o€ — &+ D) — (& — &) for k <k,

A S S 96 — G F A — g6 — &) fork >k + L.
9)

In (k) =

By the Hoeffding decomposition, applied to the kernel

h(z,y) =gy — o+ An) — gy — ),

we obtain

u(A,) =E(h(E,n) =Elg(n — €+ An) — g(n — §)]
hi(x) = E(h(z,n)) —u(An) = Elg(n — 2+ An) — g(n — 2)] — u(Ay)
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ha(y) = E(h(& ) — u(An) = E[g(y — £+ An) — gy — )] — u(Ayn)
’(/)(1‘7?/) = h(.’I?, y) - U(An) —h ($> - hg(y),

where £ and 7 are two independent random variables with the same distribution
as &;. Note that by definition,

h(&i,&5) = u(An) + h1(&) + ha(&5) + (6, &)

and that all the terms on the r.h.s. are mutually uncorrelated. Then we get for
kE<k:

In(k) = IE(Jn (K))

n

k
n3/2 Z Z [h1(&) + ha(&5)] L/Z P(&i, &)

=1 j=k}+1 j=kx+1
n— ko o 1 &
:ng—/gnzhl(fi)+m > h2(§z‘)+n3—/z V(& &) (10)
=1 i=k} i=1 j=k

We will now analyze the three terms of (10) separately. Regarding the first term,
using k¥ = [n7*], we obtain

k*
max — 'y nn3/2 ‘ Z ]7,1 El >~ 1 — T*)—'Yn'y_z max ’ Z hl 51

1<k<k: (%(1 1<k<k: kY

Note that (k7)1<xr<g: is an increasing sequence, so that we may apply the Hajek-
Rényi inequality, see [13], to obtain

1 n
Fla U DIUCIED

= ]P(1<k<k* kv | Zhl fz > e(l —T )7n1/2 v)

b

1 1
= (1 — )22 > jTyvar(hl(ﬁ))

Jj=1

< C'Var(hy(€)).

This converges to zero for n — oo, as Var(hi(£)) — 0.
Regarding the second term of (10), we obtain

1=y
1?}12}1(@* (&( n3/2’ Z h1 (&) } > 7“%3/2’ Z hy 51
—=v =Wn 7/ k*+1 7] k*+1

S((1 - 7n1/2| Z ha (&)

= k*+1
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Hence, using Chebychev’s inequality, we obtain

1
P eyl 3 e 20

1= k*+1

n

<SP(| Y h(&)| = Cen'/?)

i=kr+1
1
= 0262 =55 Var( Z h2(&i)) < C Var(hz(&1)),
i=kj+1

where Var(ha(&1)) — 0
Regarding the third term of (10), the process

ko n
(Zz:: :Z V(& )1§k§k;§

is a martingale with respect to the filtration F, = o (&1, .-+, - . - &k, Ekx 15+ - - ,En)-
Clearly, Zle Z?:k“rl (&, &;) is adapted to Fi. Moreover, for m > k,

B(Y > ulee)R)
i=1 j=k* +1

m

- (Z S weol|R) rE( Y Y wes)|n)
i=1 j= k*+1 i=k+1j= k*+1
k n
=3 > v &),
i=1 j=k}+1

as Zle Z;‘L:k;;ﬂ (&, &) is Fr-measurable and

]E< zm: i w(iufj)‘]:k) Z Z (& &)1 Fw)

i=k+1j=kx+1 i=k+1j=kz+1
Z Z E(Y(&,&)¢) =
i=k+1 j=k}+1
where the last equality holds, as v is degenerate, ie., E(¢¥(&,2)) = 0. Further-
more, we get (£(1— £))7 > n=7(1 — 7) > (1 —=7%)n~7, and hence
1
(5= By =

Thus, we finally obtain from Doob’s maximal inequality

P(lg}%)i (5(1_ 7 3/2‘2 Z 1/’5“51 = )

i=1 j= k*+1

< Cn"3/2,
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k n
Sll)(lgllﬂ?lcc*C’nV73/2’Z Z 1/1(§i,§j)|26)

i=1 j=kzx+1
k n

Y wen6)] = Cent’2)

i=1 j=k%+1

k n
< Va3 3 vl s)

i=1 j=kx+1

< Cn* kg (n — kyy)Var(v(61,62)) < Cn® ™ War (4 (€1, &)

<IP ( max
1<k<k;,

Since v < 1/2, the right hand side converges to zero as n — co. Hence we have
shown that maxi<p<p: WU (k) —EJ, (k)] — 0. In an analogous way,

we can establish that maxg: <x<n WU (k) —IEJ, (k)| — 0. O

Proof of Lemma 7.2. Observe that

k(n — k*)n3/2 w(Ay)  for k <k}
E(J, (k) = (11)
kX (n — k)mu(An) for k > k.
By the definition of ¢, (k) and ¢,«(A), we obtain
1 k
E(Jn (k) = ¢7z(k)mu(An) = ¢T*(E) \/ﬁu(An)
Then we have
L R ) - o (B
12155(71 (%(1 — %))7 " Cg P n
1 k k
< max —— [V u(A) 67 (2) = g 67 (D)
~1<k<n (qﬁT*(%))W T 95T 0
k
=gz, (o) Ve el
=(¢r(r )1 V|\/Eu *Cg|'
This converges to zero for n — 00, as ¢; = lim,, o vV/RU(A,,). O

Now from Lemma 7.1 and Lemma 7.2, we can deduce the limit behavior of
Jn (k). Together with (5), we can conclude the statement of the theorem. [

7.2. Proof of Theorem 4.1

Let I,(k), Jn(k) and u(A) be defined as in the proof of Theorem 3.1. Set

Zp = 1I§nka§n |10 (k) + Jn (k)]
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Zp.m = max {krgnjf(m |0 (K)], kgng/xm |In (k) + Jn(k)|} )

Ziomy += max {|cu<A>, sl W) el - A)u(A)I} ,

Z:= sup |[oWO ) +c(1 = Nu(A)].
0<A<1

The idea is to show

Zn.m 2, Z(m), a8 n — 00, (12)
Z(m) N Z, as m — oo, (13)
lim limsupIP(|Z,m — Zn| > €) =0, (14)

m—00 n—oo

and to deduce the convergence Z, 2z , for n — oo, from Billingsley’s triangle
theorem (Theorem 3.2 in [2]).

First, we show (12). From Lemma 7.3, we know that maxi<p<p |Jn(k) —
E(J,(k))]| 25 0. Thus, in order to show Maxy<p/m |Jn (k)| = [cu(A)], it suffices
to show that maxy<p/m [IE(Jn(k))| — [cu(A)|. As indicated in the proof of
Lemma 7.2, we have

k(n—cy/n) .
On(k “aaeu(A)  for k <k =cy/n

¢n(k) = ]E(Jn(k)) = 3(/2) u(A) = )
! S u(A)  for k> k= cy/n.

As 1, (k) is monotonically increasing for k < k} and monotonically decreasing
for k > k7, it takes its maximum value at k = k;; = ¢/n. We obtain

nlhy) = U 8y 1 -

Thus, as & > c¢y/n for n large enough, we obtain

Ju(A) — cu(A), as n — oo.

max |IE(J, (k)| = [¢n(k))] — cu(A), as n — oo.

k<n/m
Moreover, we have

sup |IE)(Jn()\n)) —c(l— )\)u(A)’
A>1/m

= sup ]Cﬁ(zi/;wu(m —e(1— )\)U(A)‘ ~0.
A>1/m n

Together with the functional central limit theorem for two-sample U-statistics,
ie.,
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we can deduce weak convergence of the process (I, ([An]) + Jn([A1])) a1 /m,1))
to (eWO(N) + ¢(1 — Au(A))refi/m,1)- Thus we can conclude (12). From the
continuity of (W (X) + ¢(1 — Mu(A))g<r<1 and as

max{|cu(A)l, 021;21 |0W(0)(/\) + (1= MNu(A)|}

= sup |oWO(\) + (1 - Mu(a)],
0<A<1

we can deduce (13). For (14), note that |Z, , — Zn| < maXp<p/m [In (k)] and

max |In(k)\i> sup |oWO(N)|.
k<n/m A<1/m

Thus, we obtain

lim limsupP(|Z,,m — Zn] > €) < lim limsupIP(kr<na/X |1, (k)| > 6)

m—o0 nco m—00 n—oo
< lim IP( sup oW O )] ze) =0
m—r o0 /\<1/m
in the final step. O
7.3. Proof of Theorem 4.2
Define
1
I1(k) = 7 In (),
(ra=1)
1
JI(k) = ————=Jn(k),

(za=5)""
where I, (k) and J, (k) are defined as in the proof of Theorem 3.1. Then we have

G (k) = IY(k) + JY(k). We proceed analogously to the proof of Theorem 4.1
and define

Z) = max |IV(k)+ J] (k)]

1<k<n

2= e { e 73000, e [1706) + 7091
’ >n/m

k<n/m

Z7 :=max < c T Tu(A), sup S — OO
(m) { () 1/m<a<1 (A(1 — )\))7’ ( )’

g

e e TS

To prove that Z 2, Z7, for n — oo, we show

D
zZ) . — Z(Vm), as n — 0o, (15)

n,m



Power of weighted test statistics 2233
Y

Z(m)

lim limsup P(|Z} ,, — Z]| > ¢) =0. (17)

m—00 noo

Py 27, asm — oo, (16)

First, we show (15). From Lemma 7.3 we know that maxi<g<n [IE(J])(K)) —
J (k)| = 0, for n — co. Thus, in order to show maxy<,, /m |J7 (k)| = ¢~ 7u(A),
it suffices to show that maxy<, /m [IE(J] (k)| = ¢ Tu(A). With k}; = cn® we
obtain

k(n—cn"™) * __ K
on(k —m—u(A)  for k <k =cn
B0 = 2y =
n —gm—u(A)  for k >k = cn”.

n?y

Define 47 (k) := B3 (k) = gy B (k) = gty B(Ju (k). Then we
have

B n27=1/2(1 — epf=Y)u(A)  for k < k¥ = cen”
HOEE S (18)

7("*,531” en®1He=3/2y(A) for k >k} = cn”.

¥ (k) is monotonically increasing for k£ < kY and monotonically decreasing for
k >k}, ie., it takes its maximum at k = k), =~ cn” and

¢Z(cn"‘) — (1 _ Cnm—l)l—’y ] nv+m—n'y—1/2u(A)

=1 —en"HTTU(A) — (),

asy+k—ky—1/2=0and kK — 1 <0. For n so large that > > en”™ = k;;, we
obtain with the definition of ¢ (k) = IE(J;(k)) in (18), for n — oo,

Jnax [ (k)| = | (k)| — " T Tu(A), (19)
_ n\l-v

e [4(0)] = n () = %W“/?u(m (20)

- c(l — %)l_ymwn“_%u(A) — 0. (21)

From Theorem 3 in [5] we can deduce

1
max |1 (k)| L2y sup WO N)], as n — oo.

k>n/m 1m<a<1 (A(L—=A))7

Together with (19), (21), and Lemma 7.3, this implies (15). Additionally, (16)
follows from the continuity of the process (W (X)/(A(1—)))?)o<r<1. It remains
to show (17). For this, note that

|Z) o — 27| < Jmex |1 (k)| + Zax PAIOIE
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The convergence to zero of the first summand is guaranteed by (21). Using
Theorem 3 in [5], there is a sequence of Brownian bridges W (™), such that

1 €
P(| max |[I7(1)| = sup ——c— WM (X ‘>—
(z<n/m’ 2l et oa—ay O 2)
1 €
<P( sup |[([nA —7W(”))\‘>— — 0, as n — oo.
<P(zmp [0 - Gy 0] > )

So we can conclude that

limsup P (12, ,, — Z)| > ¢)
n—oo

. 1 € m—00
<limsupP [ sup ——— (WM > = | 2220,
n—00 <)\<1/m ()‘(]- - )\))'y | ( )‘ 2

because W™ has the same distribution as W1 and

1
sup

- (1) m—oo
retim (AL = M) W N)]) ——=0

almost surely. O
Lemma 7.3. Under the conditions of Theorem 4.1 and 4.2 it holds for 0 <y <
1/2
k)~ B s 0 -
1?]?’2(71 (%(1_%))'y n n , asn o0,
where Jp (k) is defined as in the proof of Lemma 7.1.

Proof of Lemma 7.3. As in the proof of Lemma 7.1, we decompose the kernel
h(z,y) = gly — x4+ A) — g(y — =) via Hoeffding’s decomposition. Then we have
for k <k},

1
Ea-oy

1 k n 1 k
:(ﬁ(l ’Y< n3/2 Zhl &)+ n3/2 Z hz(gi)"FWZ: Z (& &) )

i=ky+1

T (k) — E(J,(k)))

We show that the maximum of each term on the right hand side converges in
probability to zero, as n goes to infinity. Recall that £} ~ cn®, k = 2%1__2::) and
0<y<3 ie, 0<kK<3.

Regarding the first term, we get

1 n—kk
lg}%}l{c: (%(1_%))7 n3/2 ’;hl(fi)‘




Power of weighted test statistics 2235

1 (n —cn®
— B (6
S s Z 1(60)

1<k<k;: (1 — n)7 lﬂ

_ nY  (1—cn
T 1SkEk: 1-57" k:_7| Zhl(&)|
n'\/ (1 _ Cnli ].

: (1 a7 Vn 1Sk kY | Zhl (&)]

n

—(1 — e~ 11=7 pv—1/2 L
(1—en*"H"7n 1$€i§*kw|zh1&

s ((1/k)Y)1<k<k: is decreasing, we may apply the Hajek-Rényi Inequlity and
obtain

1
IP( max ——
1<k<k: (ﬁ(l _

n—k* k
kyy7 n3/2"}2h1(§i)|25)

SIP( ’Zhl fz >€(1—cn )7—177/1/2—7)

1<k<k* kv

1 "1
§52(1 — ensm )22 pl=2y Z; ﬁVar(hl(gi)).

1=

As the (&;);>1 are identically distributed and as ZZ 1727 < f —3=dx, we have

kX v
%Var(ln(@')) < Var(hl(gl))/o x%dx
= Var(h (€)(k3) 7 = Var(h (€) (en®) 2+,

where Var(hq(&1)) is constant. Thus,

i=1

1
IP( max ——
1sksky (1
(en®)=2r+l
= £2(1 — cni—1)27—2 pl—27 Var(hs (£1))
c—2r+1 1

T2 (1 — cnr—1)27—2 p2yA—r—2y+1 Var(hi(&1)) — 0, as n — oo,

« K
E))’Y nn3/2n | Z hl(&‘)f > s)

since by our choice of kK we have k — 1 < 0 and 29k —Kk—2y+1= 5= )+1 >0
for 0 < 7 < 1/2. For the second term we have

1
12k (E(1— n3/2| Z ha(&:) |—m Z ha (&)

i=ky+1 i=k}+1
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(en™)t=Tn7 (en™)
(=) n3/2‘ Z ha(&)] = ) n3/2 B! Z ha(&)]-
i=k}+1 i=k}+1

With Chebychev’s inequality, we obtain

1
IP(%%?}%; (= Ey n3/2{ Z ha (&) >5)

i=k}+1

z": hQ(&” > 5(1 - cnn—l)'ynB/Q—’y)

et (enm)t=>
n

<i (cn”)2*27 Var( zn: h2(£Z)>

22 (1 — 1)27,,3—2
(1= en®=t)2rnd=2y i=kj+1

(1—cn"1)2ip 3k*2)7 Var(ha(§1)) =

1
62
1 ( )272A/
g2
1

(cn™)2 =2 (n -

Var(hz (1))

1 (en®)2=2 n(1 — cn” 1)
-2 (1 — enr=1)27p3-27

33y (1 — en" " H1=2Var(hy(&))

=—(en”” D2727(1 — en® )1 Var(hy(&1)).

m

This converges to zero for n — 0o, as Var(hg(&;)) is constant and as (k — 1)(2 —
2v) = —1 < 0. For the third term, we use analogous arguments as in the proof
of Lemma 7.1. Here we have (£(1— £))7 > n=7(1 - %)7 =(1—cn*1)'n=7,
and hence

1 nY—3/2

(Fa- D) = =)

n

We apply Doob’s maximal inequality and obtain

1 k n
P( | max ] 3 ) U 6)| 2 e)
- " (n(l n)) n i=1 j=k

~—3/2 k n
S]P(lg,l%),i; (lzlch)w| ;;; V(&) =€)
k—1\vy
SWVM(;J;* (&, &, >
n2’y—3

Ky (n — ky,)Var(¥ (&1, €2))

52(1 —cnr1)2y
n2’y 3 Cnfi+1(1 _ Cnf'i—l)

= Var(¥(&1,£2))

e2(1 — ens—1)2v
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C
25_2(1 — en D2 2R T2 ar (W (&, &) — 0

for n — 00, as 2y + kK —2 < 0 and kK — 1 < 0. Altogether we have shown that

1

\Jax. mlh(lﬂ) = EJn (k)| — 0.

In an analogous way, we show that maxy: <x<n W |J. (k) —IEJ, (k)| —
0. For k¥ <k <mn—1, we have J,(k) = W Z,;21 Zj:k+1 h(&i,&;) and

L (Ju(k) — B(. (k)

1 *
:(E(l_ﬁ)>7n3/2< Zhl fl +kn Z h’2 gz +Z Z §z,€])

i=k+1 =1 j=k+1

Regarding the coefficient of the first term, we obtain for £} <k <n—1

1 n’  n7 1 n21=3/2 1
k) =— "~ (n—k)= _
(E(1— Ey)Tp3/2 (n—k) kY (n — k)Y n3/2 (n = k) kv (n—k)
2v—3/2 2v—3/2
< Y al-r = Y nl=7 — inv—m—l/%
(k)™ (en®)7 4

Thus, together with Chebyshev’s inequality we obtain

1
>
Pl By -l
11 -
=k —1/2 - 27 2ry—1

< ]P( n ’ E hl & > 5) S5 CQ'Y Var(’zlh f’L )
_ iinzyfmgyflk*var(h (E )) — i 1 n2772m771+nvar(h (5 ))

£2 27 " He g2 ¢t ne

This converges to zero for n — oo, as 2y —2ky — 1+ k < 0 for v < 1/2 and
k < 1. Regarding the second and third term, note that for k) <k <n—1

(k(l — E))V > (@ . l)"v — T2y

n n n n

and hence
1 1 _ 1 2y—ry—3/2
(%(1 - %))Vn?’/z = 32 ’ (22)

Then we get with Kolmogorov’s maximal inequality

Z hao(&)| > €

i=k+1

1
JP( K
Fr Shin (B = E))Tpsr™
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IN
)

( max in277“773/2k;’ z": ha(&)

kx<k<n cY .
i=k-+1

Zs)
n

( max clfvn%*m*g/%“’ E ha(&)| > e
kx<k<n .
1=k+1
26)

I
)

k
Z: ha(&:)
)

n—k*
1 n
_262727 n47’2“7’3+2”Var(‘ Z ha(£;)
i=1
L oo —2Kry— K *
= ST BT () Var(ha(6))

)
87202727(1 o Cnnfl) n4772nv72+2nvar(h2(€1))'

— HD( max cl—’yn2'y—fvy—3/2+n
1<k<n-—k}

IA

This converges to zero for n — oo, as 4y — 2ky — 2 4+ 2k < 0 for v < 1/2.
Regarding the last term, we use (22) and Doob’s maximal inequality to obtain

P, ) ng/Q)Z > wieg)| 2 e)

i=1 j=k+1

& 2y—Kky—3/2
SIP(&%EWH 53 wes)|>)

i=1 j=k+1
_ o 2y—ky—3/2
IR a3 ST
i=1j
1 n—kj
4’y 2ry—3
<5 Var! Z X WE i) |
1 — —37.% *
=55y k(= k) Var(W (1, €k 41))
1 P
=5y e (0 — en®)Var(¥ (&1, €y 1))
1 —_ —_ —
:—5202771 (1 —cn”® 1)n4’y 2Ky 2+KV3‘I‘(\IJ(§1,€;€;«L+1)).
This goes to zero for n — oo, as 4y —2ky — 2+ k < 0 for v < 1/2. O
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