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1 Additional simulations results under the null

1.1 For the GEV

[Table 1 about here.|
[Table 2 about here.]
[Table 3 about here.]

[Table 4 about here.]

1.2 For independent block maxima obtained from the GPD
with different block sizes

We use the fact that the GPD with shape parameter £, £ € R, is in the maximum domain
of attraction of the GEV with shape parameter £.

[Table 5 about here.]
[Table 6 about here.]

[Table 7 about here.|
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1.3 For independent block maxima obtained from the absolute
value of the Student distribution with different block sizes

We use the fact that the absolute value of the standard Student ¢ distribution with 1/£
degrees of freedom, £ > 0, is in the maximum domain of attraction of the GEV with
shape parameter &.

[Table 8 about here.]
[Table 9 about here.]
[Table 10 about here.]

[Table 11 about here.]

1.4 For normal and exponential distributions

[Table 12 about here.|

2 Additional simulations results under —H,

To ease reading, among the six tests proposed in the paper, the rejection percentages of
those that are expected to be sensitive to the alternative under consideration are colored
in light gray.

2.1 Changes in the shape parameter of the GEV
[Table 13 about here.]
[Table 14 about here.]
[Table 15 about here.]
[Table 16 about here.]
[Table 17 about here.]

[Table 18 about here.]

2.2 Changes in the scale parameter of the GEV
[Table 19 about here.]

[Table 20 about here.]
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2.3 Changes in the location parameter of the GEV

[Table 21 about here.]

[Table 22 about here.]

2.4 Changes in the scale parameter of the normal distribution

[Table 23 about here.]

2.5 Changes in the location parameter of the normal distribu-
tion

[Table 24 about here.]

3 A proposition related to Condition 2.2

Proposition 3.1. Let X be an absolutely continuous random variable with c.d.f. F' such
that both max(X,0) and —min(X,0) have an ultimately monotone density and are in
the mazimum domain of attraction of the GEV with shape parameter &, then, for any
a > max{&,0}, sup,cp |Ha()| < 00, where

H,(z) =z[F(z){1 - F(x)}]*, xe€R.

Proof. Let F(x) =1— F(x), z € R, and let a > max{¢,0}. Then,

sup |Hqy(7)] < max {sup o F(x)*, sup —:UF(x)a} :

rzeR >0 <0

Let X* = max(X,0) and X~ = —min(X,0). Clearly, X = X™ — X~ and thus —X~ <
X < X almost surely. Consequently, for any x > 0, F(z) =P(X > z) <P(Xt >z) =

FH(z),and F(—2) =P(X < —2) <P(—X~ < —2) =P(X~ > z) = F~(z). Then,

sup |Hq(7)] < max {sup rF+(x)%, sup a:F_(x)a} :

z€R x>0 x>0

and the desired result follows by applying Lemma 3.2 below successively on X+ and X .
[ |

Lemma 3.2. Let X be an absolutely continuous random variable with c.d.f. F' and ulti-
mately monotone density f such that F(z) =0 for x < 0. If F' belongs to the mazimum
domain of attraction of the GEV with shape parameter £, then, for any o > max{¢,0},
SUp,o 2 F(2)* < 0o.



Proof. Assume first that I’ belongs to the maximum domain of attraction of the Fréchet
distribution, that is, that ¢ > 0. Combined with the fact that f is ultimately monotone,
the latter implies (see, for instance, Embrechts et al., 1997, page 133 and Proposition

A3.8 (c)) that
of@) 1

im = .
Let a > £. Then, there exists g > 0 such that, for all z > x,
zf(z)

) > é (3.1)

The derivative of x — xzF(2)* is x — F(z)* '{F(x) — axf(z)}, which is negative
when (3.1) holds. Consequently, x — zF'(x)* is strictly decreasing for all z > xy, which
implies that sup,., 2F(z)* < oco. Finally,

supzF(z)* < max{ sup xF(x)%, sup xf(m)o‘} < 00. (3.2)

>0 0<z<zg r>x0

Assume next that F' belongs to the maximum domain of attraction of the Weibull
or Gumbel distribution (that is, that £ < 0). Then, the right end point, say xr, can be
finite or infinite. If it is finite, then

suprF(2)* = sup aF(7)* < oo.
>0 0<z<zp

If xp is infinite, then we have (see, e.g., Embrechts et al., 1997, Proposition 3.3.24) that

zf(x)

111 —

This implies that, for any a > 0, (3.1) holds for  greater than some large enough ¢ > 0,
and, consequently, we have (3.2). [ |
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Table 1: Percentage of rejection of Hy computed from 1000 samples of size n €
{50,100, 200,400} generated from the GEV(-100,1,£).

PWM / T,, GPWM /S, PWM /T,,  GPWM / S,

€ n Gy o G hy he he € n Gy G G hy  hy ke

-1.0 50 25 07 38 66 04 06 01 50 48 36 44 23 04 22

100 2.7 21 34 55 15 0.3 100 43 44 37 28 15 1.2
200 26 26 32 42 28 1.1 200 50 52 34 39 38 27
400 56 48 44 55 53 21 400 6.6 48 25 54 32 33
-0.9 50 22 05 44 53 05 05 02 5H0 62 37 44 19 13 21
100 39 32 33 74 28 0.1 100 63 42 33 36 19 23
200 4.1 29 37 56 28 0.7 200 38 34 37 31 28 30
400 4.2 42 3.6 4.0 47 1.0 400 5.0 3.2 32 45 27 52
-0.8 50 1.7 15 34 35 03 04 03 50 45 53 62 22 12 1.7
100 36 24 41 46 1.1 0.3 100 56 50 47 38 30 14
200 45 26 28 40 22 07 200 42 49 21 38 31 34
400 4.2 41 53 38 36 26 400 53 42 3.1 52 45 4.2
-0.7 50 22 08 32 28 03 03 04 50 48 36 67 20 11 18
100 3.3 27 30 45 13 0.2 100 5.7 56 49 31 21 18
200 46 26 42 49 24 09 200 6.1 62 34 45 46 33
400 3.3 3.2 45 34 32 18 400 45 3.7 24 41 36 3.7
-06 50 18 20 40 23 04 07 05 50 74 44 90 34 18 24
100 42 25 45 44 1.0 0.5 100 69 69 61 33 36 20
200 2.7 33 45 32 26 1.0 200 78 65 47 47 42 33
400 3.1 48 43 33 35 19 400 5.6 5.2 22 48 45 35
-0 50 27 31 32 27 01 05 06 50 88 49 121 34 29 27
100 2.7 3.0 40 22 10 0.6 100 9.7 7.7 104 40 44 23
200 4.7 32 43 43 27 13 200 63 74 55 55 5.0 25
400 48 45 3.7 48 3.7 21 400 53 59 31 37 36 33
-04 50 36 35 36 25 05 02 07 50 94 49 189 55 39 36
100 33 23 46 3.1 09 09 100 76 71 159 53 51 22
200 34 36 32 36 18 1.2 200 103 87 97 6.1 59 22
400 48 34 39 45 24 28 400 69 71 72 50 55 32
-0.3 50 27 43 43 20 09 08 08 50 88 45 242 49 32 48
100 35 35 40 28 15 0.5 100 11.2 7.2 238 6.3 55 26
200 5.8 3.8 50 43 26 19 200 74 87 174 56 6.8 3.8
400 4.6 43 5.1 47 35 4.0 400 6.8 82 103 58 6.5 2.9
-0.2 50 25 40 34 15 06 09 09 50 116 41 305 58 54 4.7
100 36 36 43 28 1.7 09 100 116 78 314 77 63 24
200 39 47 34 35 33 22 200 79 74 239 70 64 21
400 4.7 45 42 38 34 3.1 400 7.8 69 192 6.2 69 29
-0.1 50 40 37 33 17 10 09 10 50 114 52 360 76 65 82
100 52 46 43 34 17 09 100 126 7.3 382 89 83 28
200 59 44 34 40 29 19 200 84 72 349 65 74 25
400 4.0 45 35 35 33 3.0 400 74 75 267 6.1 6.0 2.0
0.0 50 40 41 45 18 08 10 1.1 50 132 52 434 86 7.1 10.0
100 48 46 35 28 22 1.8 100 13.8 6.4 475 11.6 10.2 5.9
200 49 46 3.0 41 27 19 200 108 7.8 451 85 92 27
400 3.1 33 36 33 21 38 400 6.7 6.1 389 69 73 25




Table 2: Percentage of rejection of Hy computed from 1000 samples of size n €
{50,100, 200,400} generated from the GEV(-10,1,£).

PWM / T,, GPWM /S, PWM /T,,  GPWM / S,

€ n Gy o G hy he he € n Gy G G hy  hy ke

-1.0 50 23 09 33 63 05 03 01 50 45 37 41 23 07 1.0

100 3.7 20 23 75 16 0.3 100 48 34 32 34 12 22
200 38 3.7 38 50 32 0.7 200 49 50 33 41 30 20
400 4.5 3.2 50 45 46 1.3 400 39 48 28 35 39 43
-09 50 22 12 27 56 04 04 02 50 50 43 43 19 05 1.7
100 35 23 46 63 15 0.2 100 46 44 34 20 15 16
200 36 26 34 40 27 06 200 49 50 24 43 36 26
400 4.7 3.1 48 52 36 20 400 43 33 29 41 34 39
-0.8 50 3.0 15 33 54 02 03 03 50 63 47 44 25 1.1 1.7
100 36 24 21 46 09 04 100 43 45 32 24 18 16
200 48 36 36 58 27 1.1 200 5.7 49 20 32 31 30
400 43 34 36 39 29 1.2 400 5.7 48 23 47 44 34
-0.7 50 22 20 39 41 02 01 04 50 82 51 71 41 16 23
100 42 26 34 39 07 0.3 100 8.0 54 47 44 23 2.2
200 5.1 4.0 39 49 22 08 200 46 52 31 39 35 43
400 3.0 3.2 39 3.7 28 21 400 55 48 1.8 bH3 45 44
-06 50 23 16 41 24 00 01 05 50 78 58 98 30 23 28
100 2.8 32 46 29 13 0.5 100 73 63 62 36 32 22
200 38 29 42 37 10 09 200 54 60 34 40 47 32
400 3.8 4.0 46 34 33 19 400 54 5.7 28 41 54 42
-0 50 28 28 33 23 04 04 06 50 83 49 131 39 29 24
100 3.7 25 34 39 08 04 100 7.8 59 105 48 3.7 26
200 4.7 3.1 34 44 22 1.0 200 60 58 76 44 29 39
400 56 48 35 54 39 19 400 6.7 53 38 63 46 45
-04 50 30 46 41 24 02 07 07 50 84 51 184 43 28 3.1
100 3.8 33 36 26 06 04 100 89 72 189 51 48 3.0
200 4.1 47 3.8 3.7 27 1.0 200 78 6.0 104 48 42 35
400 4.7 47 43 43 35 20 400 72 71 54 45 44 35
-0.3 50 30 30 36 07 05 05 08 50 90 6.1 249 57 39 6.3
100 45 31 45 31 1.0 0.2 100 102 7.2 244 6.2 56 3.3
200 41 35 31 36 1.7 21 200 77 73 169 58 55 3.5
400 29 36 42 31 26 3.8 400 6.1 73 106 53 45 3.3
-0.2 50 43 33 36 26 04 07 09 50 11.7 54 293 57 42 73
100 3.7 33 31 31 1.1 1.0 100 9.8 66 323 54 58 35
200 3.8 40 34 30 14 21 200 91 82 237 69 66 19
400 5.7 59 58 4.7 4.7 4.6 400 85 84 199 65 69 33
-0.1 50 38 29 29 13 07 08 10 50 136 58 362 85 71 93
100 4.7 50 3.7 38 14 0.8 100 13,5 6.5 387 91 84 49
200 49 45 45 44 25 21 200 96 70 336 61 79 19
400 4.7 40 56 3.5 3.1 35 400 76 7.7 267 52 54 2.7
00 50 35 42 36 14 04 07 1.1 50 153 43 418 7.7 6.5 119
100 48 29 40 36 07 1.5 100 129 7.0 459 119 10.1 5.6
200 49 3.7 31 35 20 25 200 109 7v.0 409 101 83 3.1
400 59 3.7 36 56 28 3.0 400 8.0 6.7 409 76 81 26




Table 3: Percentage of rejection of Hy computed from 1000 samples of size n €
{50,100, 200,400} generated from the GEV(10,1,¢).
PWM / T,, GPWM / Sy, PWM / T,,  GPWM / Sy,

€ n Gy Go G hy he he € m Gy G G hy ho D
-1.0 50 16 1.1 39 56 08 0.2 0.1 50 3.7 4.0 3.8 1.6 0.7 1.1

100 46 32 33 85 3.6 0.5 100 5.1 46 3.7 32 13 08
200 4.2 2.7 34 54 26 0.7 200 4.7 41 45 42 26 3.1
400 36 26 39 41 31 09 400 56 39 38 38 28 42
-0.9 50 25 09 37 48 03 01 02 50 6.1 48 45 24 06 1.6
100 34 21 43 53 21 0.2 100 52 43 35 40 14 23
200 4.2 22 35 50 25 03 200 45 42 35 36 28 38
400 39 38 43 46 38 1.3 400 45 42 1.8 43 41 45
-0.8 50 23 18 32 37 04 00 03 50O 57 47 42 1.7 10 26
100 28 28 3.0 38 1.8 0.2 100 48 57 39 32 22 19
200 43 3.8 3.0 47 32 06 200 38 54 28 29 36 34
400 4.2 3.1 41 43 23 20 400 55 41 25 43 39 39
-0.7 50 27 18 37 37 02 04 04 50 61 47 58 26 14 19
100 3.7 27 30 50 09 0.7 100 7.1 58 49 48 20 3.0
200 34 26 35 36 25 0.7 200 55 47 37 37 36 4.1
400 3.8 38 45 49 29 21 400 33 32 26 38 32 49
-06 50 16 27 30 18 02 01 05 50 74 38 101 36 16 23
100 3.6 28 29 43 07 0.2 100 72 56 66 46 34 29
200 3.7 31 36 38 21 1.0 200 59 71 48 43 44 41
400 48 3.7 34 44 3.1 24 400 5.2 48 277 56 44 35
-0.5 50 30 35 33 23 06 03 06 50 91 48 1565 3.7 1.7 4.0
100 40 39 34 3.7 10 0.6 100 72 67 99 39 30 3.7
200 3.7 35 42 35 17 11 200 76 6.1 52 56 39 38
400 4.5 49 48 49 3.7 25 400 56 48 28 50 4.0 4.2
-04 50 23 28 33 17 02 06 07 50 87 43 195 51 21 438
100 31 33 36 24 07 09 100 9.7 69 162 6.1 43 3.7
200 4.8 4.1 3.7 4.7 27 08 200 75 73 109 51 47 27
400 4.5 3.2 3.7 42 22 25 400 6.2 73 64 42 48 2.7
-0.3 50 39 38 47 14 02 06 08 50 106 56 234 66 bH7 45
100 4.7 43 55 34 15 09 100 11.8 73 242 6.6 52 4.3
200 3.2 42 34 32 23 08 200 81 6.8 165 56 50 29
400 4.5 35 45 38 32 25 400 7.8 6.1 107 63 6.5 3.7
-0.2 50 39 38 35 1.7 04 05 09 50 113 52 308 74 50 7.1
100 3.7 39 35 26 13 1.1 100 11.7 74 302 72 6.2 4.2
200 29 41 40 31 20 18 200 108 81 230 7.2 6.5 29
400 5.1 35 3.6 45 24 3.1 400 84 7.0 174 55 64 29
-0.1 50 34 43 35 20 08 11 1.0 50 116 53 340 80 6.1 838
100 49 39 38 31 14 09 100 143 7.2 380 100 81 54
200 42 43 25 36 26 1.2 200 108 74 332 70 7.0 3.3
400 4.1 48 3.5 3.2 3.7 3.6 400 8.0 7.0 245 63 68 25
00 50 41 46 34 15 05 08 1.1 50 145 6.0 400 94 7.6 13.2
100 41 33 41 28 07 1.3 100 116 7.2 46.1 94 82 6.3
200 54 52 36 52 26 3.2 200 92 7.8 433 1.7 97 24
400 4.3 46 43 3.6 35 4.0 400 6.7 7.0 349 77 T4 25




Table 4: Percentage of rejection of Hy computed from 1000 samples of size n €
{50, 100,200,400} generated from the GEV(100,1,¢).
PWM / T,, GPWM / Sy, PWM / T,,  GPWM / Sy,

€ n Gy Go G hy he he € m Gy G G hy ho D
-1.0 5 2.1 0.7 34 5.7 08 0.0 0.1 50 4.4 39 3.7 2.2 0.2 0.5

100 31 18 35 63 1.7 0.1 100 53 44 47 35 11 1.9
200 5.2 27 40 51 3.0 09 200 50 52 38 43 28 28
400 55 29 34 59 39 10 400 44 41 34 40 3.7 47
-09 50 29 09 31 54 01 01 02 50 48 40 48 21 06 09
100 3.0 23 30 53 05 02 100 6.0 54 52 42 19 20
200 45 3.1 45 44 22 09 200 4.7 32 41 35 22 42
400 4.7 46 38 52 42 1.6 400 58 46 35 64 33 50
-0.8 50 24 13 40 44 01 02 03 50 62 44 53 26 07 20
100 2.7 15 27 47 03 0.3 100 38 49 36 26 21 27
200 3.0 31 35 40 22 0.5 200 66 55 25 53 29 35
400 43 38 36 44 29 1.7 400 53 41 29 48 29 51
-0.7 50 24 14 39 34 00 04 04 50 67 31 71 35 07 1.7
100 3.6 27 43 46 08 0.3 100 6.0 55 46 3.7 27 39
200 40 42 30 38 25 04 200 6.7 58 36 52 3.7 438
400 44 41 35 45 2.8 20 400 45 54 14 46 3.6 4.7
-06 50 32 19 3% 37 00 00 05 50 75 50 103 36 13 24
100 3.7 26 43 40 06 0.1 100 64 59 6.7 40 3.0 53
200 48 3.7 26 45 23 0.7 200 53 60 35 44 3.7 35
400 48 3.7 46 51 34 22 400 5.0 54 27 50 43 34
-05 50 34 43 34 25 03 02 06 50 7.7 52 136 3.7 26 26
100 29 19 40 32 00 04 100 83 73 138 49 35 38
200 33 36 35 29 28 12 200 83 6.0 49 6.0 47 438
400 54 46 3.5 52 38 1.7 400 63 65 32 56 56 3.7
-04 50 23 24 41 16 02 03 07 50 96 49 202 53 3.6 438
100 3.7 38 33 34 08 0.5 100 11.0 78 176 65 56 5.6
200 30 39 39 28 23 08 200 72 65 11.1 48 39 3.7
400 5.7 40 42 46 28 19 400 5.2 55 64 44 48 35
-0.3 50 30 34 32 15 03 02 08 50 11.6 6.0 256 54 38 55
100 2.7 31 27 18 04 04 100 1056 73 253 73 6.2 5.1
200 3.6 49 43 3.7 24 12 200 93 81 165 5.8 6.0 3.2
400 4.2 4.7 3.7 42 36 2.5 400 83 73 105 6.7 61 34
-0.2 50 35 43 33 15 01 02 09 50 131 6.1 3156 7.7 56 74
100 43 38 28 33 07 06 100 11.0 81 338 80 6.5 5.1
200 36 5.1 39 32 27 11 200 104 7.7 263 7.0 6.9 3.8
400 6.0 3.6 45 57 25 26 400 7.7 6.0 162 45 71 1.6
-0.1 50 39 39 28 14 02 06 1.0 50 135 59 352 86 72 99
100 41 46 38 32 15 1.1 100 129 86 404 89 83 6.6
200 44 43 44 35 23 21 200 101 70 326 80 84 23
400 54 42 44 55 3.0 4.3 400 82 86 300 58 59 31
00 50 49 26 29 15 02 07 1.1 50 138 45 421 83 6.8 14.7
100 40 32 35 31 09 1.0 100 14.8 6.7 484 105 94 7.1
200 45 35 33 36 22 3.0 200 99 74 419 85 88 3.3
400 4.3 44 3.1 34 3.7 25 400 75 66 354 77 78 15




Table 5: Percentage of rejection of Hy computed from 1000 samples of n €
{50, 100,200,400} independent block maxima obtained from blocks of size 5 from the
GPD(0,1,).

PWM / T,, GPWM / Sy, PWM /T,, GPWM /S,

3 n gu Jo g{ hu heo }Nlé 3 n gu Jo 575 hu he ilg
-1.0 5 26 24 26 3.7 01 04 0.1 50 4.7 3.4 3.6 14 0.8 1.7

100 42 28 42 46 06 0.7 100 43 49 41 23 14 24
200 43 22 41 33 16 1.6 200 51 45 35 41 27 31
400 3.7 53 42 31 44 25 400 54 4.0 33 42 3.0 4.0
-09 50 18 16 41 22 01 02 02 50 45 29 47 19 01 26
100 34 29 40 38 1.0 0.5 100 42 33 48 29 09 20
200 4.7 3.6 40 50 15 1.5 200 50 41 26 39 34 25
400 44 34 4.0 49 29 20 400 4.0 33 27 34 21 4.7
-0.8 50 26 32 36 23 02 03 03 50 63 43 55 29 12 14
100 33 39 34 31 1.0 0.8 100 79 56 52 49 26 26
200 5.1 4.0 41 44 26 1.6 200 6.8 48 26 42 41 3.1
400 4.2 45 34 43 35 28 400 5.2 3.7 3.0 49 41 45
-0.7 50 25 44 18 1.7 07 07 04 50 80 40 7.1 28 1.0 22
100 34 33 36 31 1.0 04 100 80 58 66 50 24 3.1
200 3.1 44 34 33 24 16 200 53 45 32 45 3.0 34
400 4.5 40 46 39 36 34 400 49 44 18 48 45 4.0
-06 50 25 35 39 16 01 06 05 5H0 71 44 96 27 1.8 23
100 3.3 42 47 3.0 1.1 0.7 100 10.2 65 66 6.6 3.8 3.6
200 39 39 36 32 20 11 200 5.7 69 47 44 33 3.0
400 4.1 38 34 3.7 29 22 400 59 56 3.2 54 47 5.1
0.5 50 22 33 38 09 04 05 06 5H0 73 32 138 41 20 28
100 43 51 42 35 16 1.0 100 80 6.1 11.3 45 33 3.2
200 39 47 40 33 26 18 200 68 70 6.8 51 46 32
400 5.2 4.2 3.8 45 3.7 22 400 6.4 59 46 44 51 49
-04 50 34 35 34 17 05 05 07 50 91 51 224 51 34 3.5
100 48 44 34 41 13 0.7 100 9.7 58 17.1 b7 42 3.8
200 49 36 52 40 14 18 200 83 64 88 6.1 55 29
400 3.5 3.2 48 3.7 24 35 400 6.3 6.8 6.7 5.0 54 24
-0.3 50 28 41 35 14 05 04 08 50 99 45 262 50 34 54
100 4.0 56 44 26 18 1.3 100 10.2 5.1 242 66 39 29
200 42 44 41 33 23 27 200 82 74 169 58 6.7 3.0
400 4.1 44 39 37 31 33 400 6.6 9.0 102 4.7 56 4.0
-0.2 50 42 30 44 20 08 1.1 09 50 104 43 31.1 6.0 45 58
100 43 27 42 3.0 1.0 09 100 1056 7.9 318 6.5 6.8 3.1
200 49 4.0 47 44 19 27 200 106 7.5 259 82 6.3 28
400 46 44 56 34 35 29 400 85 74 182 6.2 54 2.2
-0.1 50 53 43 32 21 06 20 1.0 50 125 54 353 83 59 82
100 4.7 48 42 24 26 1.3 100 123 7.7 390 94 92 46
200 36 39 40 36 19 23 200 9.7 80 347 88 85 2.7
400 49 52 33 40 38 3.1 400 79 6.0 272 53 64 24
0.0 50 46 43 47 1.7 07 15 11 50 142 46 431 78 7.1 119
100 41 41 44 21 15 1.2 100 12.7 7.2 454 98 99 7.0
200 41 32 23 28 21 22 200 115 6.8 435 89 87 25
400 49 44 25 46 44 4.1 400 84 70 393 58 82 20




Table 6: Percentage of rejection of Hy computed from 1000 samples of n €
{50, 100,200,400} independent block maxima obtained from blocks of size 10 from the
GPD(0,1,).

PWM / T,, GPWM /S, PWM / Tyn GPWM / Shn
§ n gy 9o G ilu ila B& § n 9y Yo e }Nlu ilo ilg

-1.0 50 24 18 35 52 01 02 01 50 47 35 32 27 06 20

100 3.0 22 28 4.0 1.0 0.0 100 53 52 32 34 19 1.0
200 42 33 40 51 25 1.0 200 51 41 36 45 24 32
400 59 33 39 58 36 21 400 4.8 51 40 H55 51 46
-09 50 25 19 37 43 02 02 02 50 65 39 37 27 07 1.7
100 3.1 26 24 34 09 0.1 100 47 48 32 37 18 23
200 39 29 51 43 25 14 200 49 38 23 34 27 38
400 54 41 34 43 29 13 400 43 45 15 45 39 3.1
-08 50 22 19 22 26 01 03 03 50 62 40 66 24 1.0 2.7
100 3.0 28 42 40 09 0.3 100 6.0 46 41 35 24 26
200 34 35 39 3.7 26 08 200 b4 47 45 47 28 3.0
400 43 3.2 44 4.0 22 1.7 400 5.2 47 34 42 46 5.5
-0.7 50 24 25 39 23 02 03 04 50 78 45 70 36 1.7 20
100 41 28 38 38 08 04 100 6.2 48 37 39 25 19
200 43 43 57 42 28 1.1 200 58 3.7 39 40 33 42
400 52 44 54 51 35 27 400 52 45 24 50 39 36
-06 50 28 32 24 18 03 05 05 50 71 55 11.0 34 21 28
100 3.0 34 35 26 1.0 0.3 100 6.8 69 6.7 44 38 38
200 49 28 41 48 14 1.2 200 59 54 33 34 45 27
400 4.5 43 55 46 31 28 400 52 46 2.1 38 38 54
-0.5 50 3.7 26 38 18 04 06 06 50 74 55 1560 49 34 3.5
100 39 3.1 3.7 38 09 04 100 7.8 7.1 11.2 42 3.7 46
200 46 3.7 36 45 18 1.2 200 60 65 64 41 38 25
400 39 39 47 39 25 23 400 5.2 5.7 35 47 43 3.0
-04 50 32 40 50 19 04 06 07 50 88 51 172 44 3.6 4.7
100 39 34 27 29 07 0.8 100 94 6.1 166 6.5 44 3.2
200 44 27 34 35 18 1.3 200 73 79 98 47 46 31
400 49 45 45 44 31 25 400 6.6 57 66 57 53 3.5
-0.3 50 40 29 46 21 04 06 08 50 89 46 240 53 41 5.1
100 2.8 40 38 26 1.2 0.7 100 114 76 21.2 6.7 69 4.0
200 34 38 33 29 1.7 13 200 9.0 89 150 59 6.0 3.1
400 5.1 40 54 52 31 3.6 400 6.1 85 104 55 63 3.3
-0.2 50 42 39 39 22 06 09 09 50 99 47 31.0 56 51 7.7
100 29 32 47 23 12 1.6 100 12.2 6.8 317 74 63 3.2
200 4.1 52 35 35 29 16 200 10.2 59 247 70 74 24
400 5.0 48 27 45 35 3.3 400 80 7.7 184 71 6.1 3.6
-0.1 50 42 37 34 14 05 10 1.0 50 150 53 388 81 74 99
100 4.7 51 52 25 13 09 100 13.8 94 387 102 84 3.5
200 47 42 41 38 28 25 200 11.0 70 349 97 88 26
400 35 39 39 34 29 38 400 73 48 281 57 6.0 14
00 50 46 36 3.7 13 07 06 1.1 50 150 44 445 99 86 134
100 4.0 47 31 24 18 1.3 100 12.8 80 454 103 101 7.1
200 3.8 45 33 26 28 3.0 200 12.7 85 41.0 93 106 3.9
400 4.7 38 46 45 3.1 2.7 400 81 54 409 80 6.6 2.3
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Table 7: Percentage of rejection of Hy computed from 1000 samples of n €
{50, 100,200,400} independent block maxima obtained from blocks of size 50 from the
GPD(0,1,).

PWM / T,, GPWM /S, PWM / Tyn GPWM / Shn
§ n gy 9o G ilu ila B& § n 9y Yo e }Nlu ilo ilg

-1.0 50 29 09 49 68 02 07 01 50 42 32 37 16 04 1.0

100 35 21 30 70 15 0.2 100 52 43 36 32 18 16
200 44 26 34 57 24 03 200 50 45 26 45 28 23
400 4.7 38 4.1 47 39 15 400 39 42 28 28 34 43
-09 50 14 20 46 47 01 05 02 50 58 36 38 25 13 21
100 31 19 27 51 09 0.5 100 49 45 41 26 2.0 25
200 31 21 45 39 19 06 200 49 43 33 41 28 34
400 4.7 41 3.1 52 3.7 14 400 45 53 28 45 36 3.5
-08 50 21 23 33 29 01 05 03 50 72 36 36 26 15 26
100 25 27 54 39 15 09 100 5.7 43 45 32 22 21
200 49 23 51 41 19 11 200 44 46 36 35 3.0 34
400 4.7 3.6 47 46 29 26 400 49 50 25 39 34 34
-0.7 50 27 18 30 38 06 02 04 50 58 32 64 23 06 23
100 34 32 35 38 1.0 0.3 100 53 55 40 36 19 24
200 32 31 3.0 36 22 0.6 200 53 46 28 40 26 32
400 38 42 35 33 31 14 400 44 44 27 39 40 48
-0.6 50 29 32 36 23 01 03 05 5H0 72 50 98 36 1.7 28
100 35 35 36 36 12 0.5 100 6.6 54 80 46 20 18
200 59 40 41 55 19 08 200 52 6.1 42 49 49 34
400 4.2 46 3.7 41 40 1.6 400 5.8 57 21 44 45 33
-0.5 50 27 34 38 20 00 06 06 50 75 44 139 34 22 36
100 36 32 35 3.0 1.2 0.5 100 84 55 122 55 35 3.3
200 52 34 38 46 23 16 200 6.7 58 55 47 38 38
400 3.5 3.5 4.0 44 29 25 400 70 6.2 33 bH7 51 3.0
-04 50 35 32 21 27 04 03 07 50 83 49 184 39 25 29
100 3.8 38 4.7 28 05 0.9 100 9.2 6.8 144 50 3.6 24
200 46 36 44 34 21 14 200 85 6.7 104 6.1 49 38
400 4.2 49 49 44 38 25 400 6.7 69 69 53 55 4.0
-03 50 36 43 32 21 03 04 08 50 96 52 226 46 42 44
100 42 54 33 28 12 04 100 104 79 251 78 6.1 38
200 3.8 43 29 37 1.7 05 200 83 87 185 6.5 80 3.2
400 4.3 42 3.6 3.7 33 26 400 85 76 99 62 57 25
-0.2 50 34 32 27 17 04 07 09 50 121 50 31.2 69 51 58
100 3.6 46 39 20 12 0.8 100 109 6.5 309 73 63 3.8
200 43 38 35 41 19 18 200 96 64 257 74 53 3.7
400 4.7 3.5 3.7 5.0 23 27 400 6.7 7.0 194 56 6.7 2.7
-0.1 50 3.1 35 29 14 05 08 1.0 50 146 55 353 99 71 92
100 45 48 38 27 22 1.0 100 127 78 390 76 81 3.8
200 3.7 51 49 38 27 22 200 102 84 329 64 79 32
400 4.8 4.7 32 48 43 3.0 400 87 83 254 6.0 6.8 24
00 50 35 31 41 12 02 08 1.1 50 150 5.0 426 9.1 7.8 12.7
100 45 46 34 23 19 19 100 144 80 459 106 108 5.1
200 41 45 31 39 30 25 200 99 71 449 84 87 35
400 36 45 39 33 32 38 400 88 6.9 345 77 82 20
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Table &:

absolute value of the standard Student ¢ distribution with 1/ degrees of freedom.

Percentage of rejection of Hy computed from 1000 samples of n €
{50, 100,200,400} independent block maxima obtained from blocks of size 1 from the

PWM /T,, GPWM /S, PWM / T, GPWM / Sp,,,

g N gy Yo ge  hy  he he § n 9u 9o ge hy, he he
0.1 50 40 23 32 13 09 27 200 6.0 6.1 37 38 44 3.1
100 54 31 39 34 24 3.7 400 5.0 47 3.6 35 42 43

200 41 31 36 43 29 42 07 50 77 42 166 34 27 3.9

400 4.0 48 21 38 29 29 100 89 6.0 142 56 42 34

0.2 50 6.2 41 43 24 16 4.0 200 78 71 90 54 52 28
100 48 3.7 29 28 25 39 400 69 6.3 55 51 47 34

200 56 46 32 44 41 34 08 50 79 37 192 42 34 38

400 54 4.7 2.7 47 42 4.0 100 88 75 197 49 46 2.1

03 50 54 32 51 1.8 08 3.2 200 94 83 151 64 55 3.0
100 73 54 28 45 3.0 33 400 7.7 69 105 52 46 3.2

200 41 46 36 36 34 38 09 50 11.0 55 302 6.1 50 53

400 5.3 5.1 1.8 4.0 43 4.7 100 10.0 7.2 282 58 59 3.1

04 50 64 40 46 2.1 16 28 200 88 64 219 6.1 64 20
100 70 5.0 32 40 3.8 35 400 73 6.8 19.1 47 49 3.3

200 6.0 41 20 36 38 52 10 50 132 59 384 72 59 &1

400 6.3 5.0 26 51 39 4.8 100 12.2 59 347 88 58 35

05 50 73 36 89 34 14 22 200 90 78 302 69 66 20
100 6.1 6.2 41 35 33 26 400 6.6 6.2 268 59 58 2.5

200 69 55 34 52 34 38 11 50 133 53 418 6.9 6.7 109

400 55 42 34 51 41 4.0 100 15.1 87 450 105 104 5.3

0.6 50 89 39 124 42 21 29 200 104 87 406 71 83 19
100 75 52 89 41 31 22 400 79 81 358 6.0 83 24
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Table 9:

absolute value of the standard Student ¢ distribution with 1/ degrees of freedom.

Percentage of rejection of Hy computed from 1000 samples of n €
{50, 100,200,400} independent block maxima obtained from blocks of size 5 from the

PWM /T,, GPWM /S, PWM / T, GPWM / Sp,,,

g N gy Yo ge  hy  he he § n 9u 9o ge hy, he he
0.1 50 52 42 32 21 05 1.0 200 69 79 56 55 45 26
100 39 38 33 29 15 1.7 400 55 56 40 46 52 3.6

200 6.1 44 42 49 26 26 07 50 96 47 177 >3 3.7 3.7

400 53 48 3.0 47 34 3.0 100 94 7.7 148 6.8 56 3.3

0.2 50 6.2 48 37 19 05 06 200 71 76 11.2 53 55 22
100 39 41 29 33 13 20 400 84 82 6.9 51 47 31

200 55 44 27 52 25 34 08 50 96 46 271 57 3.7 48

400 3.2 53 23 31 45 3.1 100 88 6.6 21.2 57 43 3.3

03 50 49 34 44 21 05 1.5 200 108 95 174 69 74 35
100 5.8 42 35 40 18 22 400 6.1 63 96 50 55 3.5

200 45 39 15 35 18 26 09 50 115 56 321 75 65 6.5

400 5.1 44 25 43 32 3.5 100 105 7.1 306 74 72 35

04 50 59 38 66 23 07 15 200 99 7.7 221 64 64 26
100 64 54 39 39 1.7 16 400 78 73 171 51 57 2.5

200 5.1 40 33 49 36 28 10 50 138 58 374 84 65 9.7

400 4.2 48 26 4.2 3.2 32 100 123 86 401 81 81 4.1

0.5 50 59 41 113 27 16 2.2 200 106 74 349 T4 78 29
100 6.5 51 75 40 28 34 400 76 82 271 59 75 22

200 63 65 35 46 38 29 11 50 148 42 425 9.1 6.8 11.0

400 4.6 5.1 2.7 34 42 41 100 13.1 88 46.1 106 105 6.9

0.6 50 80 53 129 33 19 23 200 101 6.4 471 81 104 24
100 9.0 7.8 10.0 5.0 34 3.2 400 9.0 80 366 68 7.7 24
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Table 10: Percentage of rejection of Hy computed from 1000 samples of n €
{50, 100,200,400} independent block maxima obtained from blocks of size 10 from the
absolute value of the standard Student ¢ distribution with 1/£ degrees of freedom.

PWM /T,, GPWM /S, PWM / Ty n GPWM / Sh.n

§ N Gy Yo ge  hy he he § n 9n Yo ge hy  he he
0.1 50 36 40 3.7 14 05 0.8 200 68 74 6.7 47 48 38
100 54 46 41 35 18 1.3 400 6.0 6.5 43 51 54 4.1

200 56 41 35 49 21 25 07 50 91 48 199 52 24 35

400 48 42 44 44 36 3.1 100 10.0 6.9 153 5.0 3.7 3.2

02 50 48 39 45 19 10 1.6 200 73 73 96 53 49 3.2
100 5.7 50 40 33 19 19 400 5.2 6.5 6.0 49 49 3.0

200 5.5 47 26 44 28 20 08 50 123 68 250 7.2 6.3 54

400 54 48 36 55 39 4.7 100 105 6.1 238 64 5.1 4.0

03 50 56 47 57 17 09 1.0 200 103 85 150 6.2 74 24
100 48 43 39 22 23 22 400 84 7.8 108 6.0 56 3.1

200 5.0 52 19 39 29 19 09 50 105 H3 294 6.7 6.7 7.1

400 6.0 40 28 6.0 39 4.1 100 12.0 81 319 84 7.7 45

04 50 6.7 56 65 27 1.2 20 200 99 56 248 6.7 58 3.1
100 6.1 4.7 50 3.0 23 23 400 6.8 6.3 175 54 6.1 24

200 6.1 40 30 51 25 39 10 50 121 48 383 78 64 104

400 44 49 29 39 41 4.0 100 13.0 6.7 383 93 95 38

05 50 81 5.0 108 3.1 24 29 200 101 76 339 79 75 26
100 7.2 54 58 44 22 22 400 7.5 6.7 273 54 57 23

200 59 54 29 48 41 35 11 50 16.8 5.6 452 109 89 127

400 48 48 22 50 31 3.0 100 139 7.1 439 10.0 95 5.5

06 50 70 46 162 38 22 4.1 200 86 7.0 409 80 73 3.0
100 6.9 59 103 43 32 3.0 400 6.4 4.2 403 57 55 23
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Table 11: Percentage of rejection of Hy computed from 1000 samples of n &
{50, 100,200,400} independent block maxima obtained from blocks of size 50 from the
absolute value of the standard Student ¢ distribution with 1/£ degrees of freedom.

PWM /T,, GPWM /S, PWM / T, GPWM / Sp,,,

g N gy Yo ge  hy  he he § n 9u 9o ge hy, ho he
0.1 50 47 33 34 13 06 04 200 65 73 6.0 54 46 44
100 41 42 25 27 12 0.8 400 6.0 73 46 45 49 34

200 42 40 37 38 26 2.1 07 50 89 58 200 49 35 32

400 3.7 44 34 38 33 3.1 100 99 76 182 6.7 49 39

02 50 42 49 39 16 09 1.1 200 81 83 102 63 6.0 3.0
100 49 5.0 52 32 21 25 400 64 5.7 39 37 48 38

200 42 53 22 35 32 24 08 50 99 53 256 52 49 6.0

400 44 52 32 45 40 5.1 100 11.3 6.8 23.7 59 54 36

03 50 53 38 53 20 08 1.7 200 87 6.9 158 59 52 21
100 51 6.1 3.7 28 23 25 400 64 6.9 109 53 6.2 21

200 55 45 27 53 30 34 09 50 132 52 325 88 6.5 59

400 5.2 48 25 43 44 3.5 100 109 6.5 316 7.1 6.6 34

04 50 63 40 70 27 07 20 200 96 78 255 66 63 29
100 5.7 49 39 34 1.7 24 400 86 83 169 59 6.2 34

200 63 46 36 41 32 35 10 50 122 41 383 75 6.3 8.2

400 44 51 3.0 43 45 44 100 124 7.7 379 87 98 53

05 50 9.1 54 90 43 1.8 238 200 104 76 338 80 86 18
100 73 63 7.8 45 32 20 400 6.2 6.7 263 57 6.7 14

200 6.7 66 35 39 37 40 11 50 165 6.0 395 106 9.1 119

400 4.5 53 30 36 46 3.7 100 145 7.2 463 11.3 11.1 6.7

06 50 73 39 151 37 23 3.0 200 97 73 435 79 88 3.2
100 80 54 11.1 49 32 18 400 88 6.7 391 r2 7.7 27

15



Table 12: Percentage of rejection of Hy computed from 1000 samples of size n €
{50,100, 200,400} generated from the distribution given in the first column of the ta-
ble.

PWM / T,, GPWM / Sp.,

Distribution —n  F, #, $2 i G0 G hu ho  he
N(0,1) 50 3.8 24 43 25 32 35 19 03 03
100 7.1 44 52 46 44 46 34 11 03
200 52 43 47 52 51 30 47 30 1.0
400 54 53 42 45 35 40 42 28 26
N(4,1) 50 54 34 51 40 39 34 24 06 0.2
100 6.1 40 6.1 39 38 44 22 09 06
200 55 3.6 3.8 3.8 39 41 45 21 22
400 4.3 3.5 38 35 38 35 34 24 26
N(10,1) 50 46 3.0 58 30 41 34 15 05 08
100 42 37 39 32 34 39 20 09 05
200 5.0 34 41 32 45 29 22 18 0.9
400 4.9 3.9 39 44 47 35 43 3.0 25
N(100,1) 50 3.7 34 57 27 51 35 18 01 0.7
100 54 34 45 35 45 31 20 1.0 05
200 4.1 33 33 38 34 42 33 20 1.9
400 4.7 4.7 43 41 40 38 3.9 27 1.9
Exp(1) 50 4.7 33 05 50 22 29 23 06 30
100 61 31 1.0 62 38 55 42 3.1 35
200 4.6 4.6 24 58 4.0 43 47 35 4.6
400 59 55 25 62 48 36 50 49 5.4
-Exp(1) 50 43 28 06 22 13 3.7 51 02 04
100 6.9 43 1.3 35 20 27 71 20 04
200 5.0 3.6 21 42 28 30 49 31 0.6
400 6.6 4.6 1.8 45 33 36 41 41 1.2
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Table 13: Percentage of rejection of Hy computed from 1000 samples of size n € {100, 200}
such that the |nt]| first observations are from a GEV(-100,1,-0.4) and the n — |nt] last
observations are from a GEV(-100,1,¢).

PWM /T,, GPWM /S,

§ n t Fy Tn sn Iu 9o e hy ho  he
-0.2 100 0.25 55 47 49 43 40 89 26 13 2.1
075 47 44 66 30 45 72 29 18 1.0

050 63 76 80 47 41 120 34 14 26

200 025 65 72 61 49 35 191 48 16 54
0.7 56 6.7 84 38 28 146 3.0 1.5 35

0.50 7.6 107 113 45 50 300 34 25 7.1

0.0 100 025 6.9 84 35 50 39 221 42 11 48
0.75 6.5 13.0 102 42 49 88 2.7 15 39

0.50 82 143 102 44 42 276 32 15 87

200 025 75 156 94 51 40 559 3.8 24 232
075 79 215 257 49 45 404 3.7 26 15.7

0.50 12.0 323 31.1 48 3.7 744 45 28 398

0.2 100 025 73 99 12 6.0 41 435 33 09 14.1
075 73 228 11.8 52 47 163 35 1.1 9.1

0.50 114 292 86 72 63 509 3.7 21 26.7

200 0.25 10.5 228 5.7 6.5 52 805 4.8 3.0 5H7.6
0.75 88 480 374 48 47 599 3.2 21 487

0.50 194 628 348 6.2 53 932 44 29 83.3

04 100 025 96 125 18 84 72 656 44 23 26.0
0.75 93 355 135 78 95 238 48 28 230

0.50 145 377 81 104 102 715 6.4 2.2 50.0

200 0.25 164 278 25 107 85 883 55 34 839
0.75 161 71.7 370 94 81 636 4.1 38 794

0.50 294 80.5 257 93 83 947 50 38 976
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Table 14: Percentage of rejection of Hy computed from 1000 samples of size n € {100, 200}
such that the |nt] first observations are from a GEV(100,1,-0.4) and the n — |nt] last
observations are from a GEV(100,1,£).

PWM / T,, GPWM /S,

§ n t Fy Tn, 5p Iu Yo Ge hy he  he
-0.2 100 025 59 48 46 32 29 92 32 08 0.8
075 56 50 60 38 35 64 30 09 09

0.50 54 58 82 41 47 127 34 05 1.5

200 025 61 64 62 49 42 161 43 22 46
07 53 71 95 34 41 140 3.1 21 3.0

0.50 7.5 103 11.8 41 44 277 39 29 6.1

0.0 100 025 70 81 36 50 38 208 34 07 36
0.r5 6.5 11.0 11.1 52 49 113 36 0.8 3.2

050 7.7 16.1 121 48 44 316 33 11 74

200 025 82 144 88 50 49 538 43 25 235
0.75 81 215 281 48 5.1 421 3.7 28 145

0.50 125 328 319 55 59 732 43 3.0 36.6

0.2 100 025 81 110 19 6.8 44 411 42 13 13.1
075 86 209 133 57 6.2 151 36 1.0 8.2

0.50 9.8 307 93 59 64 545 35 1.8 268

200 0.25 98 238 56 63 44 782 41 15 584
0.75 12.0 50.8 385 5.7 48 59.0 4.0 2.8 453

0.50 20.0 63.7 358 7.8 4.7 914 56 24 80.5

04 100 025 94 103 15 85 6.0 658 47 2.1 281
0.75 86 31.5 103 72 89 240 3.6 1.7 203

0.50 18.1 40.6 6.7 10.8 9.7 722 54 1.5 47.0

200 0.25 15.7 282 31 93 6.3 89.6 4.7 3.2 88.2
0.75 16.5 71.3 372 6.7 72 63.0 39 3.0 76.7

0.50 322 79.7 249 121 9.9 941 59 3.3 982
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Table 15: Percentage of rejection of Hy computed from 1000 samples of size n € {100,200}
such that the |[nt] first observations are from a GEV(-100,1,0) and the n — |nt| last
observations are from a GEV(-100,1,¢).

PWM / T,, GPWM /S,

& n t F, Tn S$2  Gu o Ge hy he he
0.2 100 025 5.1 44 11 51 49 6.7 32 27 3.1
075 53 57 25 53 54 34 32 16 24

050 55 61 23 47 64 70 3.0 1.7 53

200 025 5.1 61 22 40 42 98 34 28 90
075 61 92 79 62 50 63 41 27 64

050 6.8 124 6.3 48 45 161 44 25 150

04 100 025 61 51 1.0 65 52 164 3.6 1.4 82
075 6.4 114 52 65 70 62 36 26 7.0

050 54 103 28 49 58 16.7 28 14 146

200 025 6.9 101 23 58 58 271 43 3.6 29.8
075 7.9 253 144 54 86 122 38 4.1 26.0

0.50 9.0 324 11.8 6.2 87 409 43 49 50.3

0.6 100 025 62 36 03 92 79 389 36 25 14.8
0.75 6.8 194 45 84 148 106 39 3.7 13.3

050 9.8 183 25 99 11.6 372 42 3.3 286

200 025 89 104 14 105 11.0 585 5.5 4.6 53.4
0.75 9.6 495 223 84 14.0 241 59 3.6 54.6

0.50 13.8 44.2 10.1 11.2 16.8 684 59 56 83.9
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Table 16: Percentage of rejection of Hy computed from 1000 samples of size n € {100,200}
such that the |nt| first observations are from a GEV(100,1,0) and the n — |nt] last
observations are from a GEV(100,1,£).

PWM / T,, GPWM /S,

& n t F, &, s2 Gy G0 G hu he he
02 100 025 49 36 09 49 47 56 33 21 44
075 51 55 28 42 51 39 29 18 29

050 42 64 24 55 43 72 27 11 49

200 025 52 55 2.2 46 41 114 33 23 85
075 55 88 69 46 48 55 39 28 7.3

050 6.9 129 6.6 59 41 133 45 21 144

04 100 025 55 37 06 62 66 196 33 22 9.6
075 56 123 59 58 87 6.6 35 20 6.7

050 6.6 134 31 69 81 183 40 23 178

200 025 55 85 1.3 55 55 27.0 3.9 3.9 321
0.75 6.8 28.7 168 42 7.6 138 3.7 32 272

0.50 109 33.7 133 7.3 85 413 52 49 551

06 100 025 6.1 58 06 7.7 82 392 4.0 25 224
075 7.7 178 40 6.3 13.0 10.0 34 24 132

0.50 10.6 19.3 3.1 11.8 152 379 51 4.3 348

200 025 &1 100 14 89 97 584 4.0 42 60.5
0.75 9.8 459 202 7.9 154 239 45 50 579

0.50 145 44.8 115 9.8 153 69.0 52 4.7 86.5
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Table 17: Percentage of rejection of Hy computed from 1000 samples of size n € {100,200}
such that the |nt]| first observations are from a GEV(-100,1,0.2) and the n — |nt] last
observations are from a GEV(-100,1,¢).

PWM / T,, GPWM /S,

5 n t Fn Tn 8% gﬂ QU gf hM hU E&

04 100 025 38 25 03 52 47 94 32 18 41
0.7 49 49 13 65 68 49 28 22 22

050 68 44 04 75 66 65 42 33 4.7

200 0.25 52 45 13 64 50 9.0 51 34 9.7
075 42 96 51 46 53 40 36 25 7.7

050 63 97 25 57 65 74 43 45 125

0.6 100 025 67 31 02 91 78 21.7 49 31 7.2
0.7 66 93 22 78 98 79 43 32 69

050 56 83 13 71 81 179 3.7 21 16.1

200 0.25 6.0 6.7 13 87 90 285 43 42 248
0.75 80 221 77 6.9 126 86 56 4.1 225

0.50 98 234 43 94 114 296 56 53 476

0.8 100 025 63 29 04 109 84 494 4.7 43 135
075 70 166 23 11.9 200 16.6 55 69 11.6

0.50 88 13.7 16 14.7 186 41.7 6.2 6.2 238

200 025 82 54 05 101 104 61.1 3.6 4.7 385
0.75 7.8 377 102 94 233 229 43 75 484

0.50 13.6 323 58 152 232 665 58 7.8 725
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Table 18: Percentage of rejection of Hy computed from 1000 samples of size n € {100,200}
such that the |nt] first observations are from a GEV(100,1,0.2) and the n — |[nt] last
observations are from a GEV(100,1,£).

PWM / T,, GPWM /S,

& n t F, &, s2 Gy G0 G hu he he
04 100 025 51 35 05 55 43 69 34 13 3.6
075 55 48 09 56 57 38 34 1.8 38

050 57 53 13 52 53 74 27 23 69

200 025 53 55 1.1 62 40 7.0 39 24 92
075 48 80 42 50 66 45 3.7 29 83

050 58 99 35 56 7.4 11.7 44 34 170

06 100 025 64 32 02 83 69 236 44 32 132
075 62 93 1.7 71 112 69 33 33 9.0

050 62 82 13 82 98 194 45 4.3 185

200 025 70 67 09 71 72 258 49 42 272
075 7.6 228 75 73 11.3 104 4.8 53 25.1

050 81 207 44 81 106 299 55 4.4 480

08 100 0.25 7.0 34 0.1 11.8 10.3 477 6.6 54 19.9
0.75 &1 150 2.2 121 194 145 54 62 14.7

050 9.7 11.2 2.2 125 159 435 49 53 318

200 025 72 51 1.1 106 107 620 49 56 50.7
0.75 9.4 375 101 10.8 23.7 223 6.4 82 516

050 11.8 31.3 51 142 239 650 6.5 6.9 786
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Table 19: Percentage of rejection of Hy computed from 1000 samples of size n € {100, 200}
such that the |nt] first observations are from a GEV(-100,0.5,£) and the n — |nt] last
observations are from a GEV(-100,1,¢).

PWM / T, GPWM / Sy,

13 n t F, Tn Sn, §H Jo gg h# ho hg
-0.4 100 0.25 17.8 7.7 94.5 5.8 60.9 10.6 51 445 1.8
0.75 18.9 122 93.1 13.3 80.3 2.1 146 63.7 0.6

0.50 39.9 138 97.7 9.3 945 4.3 9.6 885 0.7

200 0.25 50.8 10.0 979 6.6 972 140 56 93.8 2.0
0.75 45.2 20.6 100.0 14.2 99.6 3.2 165 982 0.6

0.50 86.8 21.5 100.0 11.7 100.0 4.3 11.8 999 1.2

0.0 100 0.25 129 7.2 15.9 5.8 57.5 6.3 3.8 427 2.3
0.75 124 15.6 62.0 12.2 79.1 23 12.0 56.2 0.7

0.50 26.8 20.7 64.3 10.8 914 3.1 9.7 80.6 0.6

200 0.25 275 15.1 50.8 6.0 96.5 8.4 46 924 4.1
0.75 294 32.8 93.2 13.8 98.1 20 125 964 0.7

0.50 65.8 40.3 93.3 11.2 100.0 4.1 11.6 99.8 0.6

0.4 100 0.25 8.5 4.9 1.1 6.0 23.9 6.8 42 234 3.6
0.75 11.3 11.7 5.1 14.9 59.1 55 13.2 42,5 0.8

0.50 17.2 13.0 6.2 9.0 708 59 85 655 0.9

200 0.25 18.5 9.0 1.6 7.1 61.2 6.3 6.3 703 4.2
0.75 20.8 24.9 12.7 14.8 85.7 29 14.7 852 1.3

0.50 42.8 26.8 12.1 10.3 93.7 5.0 10.6 959 0.9

0.8 100 0.25 9.5 2.2 0.4 98 114 24.9 6.5 145 2.7
0.75 10.3 5.7 0.5 17.0 31.5 234 138 393 1.7

0.50 15.2 5.9 0.8 15.1 321 24.0 99 455 1.6

200 0.25 15.6 2.9 0.5 10.0 21.1 18.2 6.8 39.3 3.2
0.75 18.1 8.4 20 186 584 181 16.2 70.6 2.0

0.50 36.3 9.3 1.1 13.6 60.9 179 9.8 796 24
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Table 20: Percentage of rejection of Hy computed from 1000 samples of size n € {100, 200}
such that the |nt] first observations are from a GEV(100,0.5,) and the n — |[nt] last
observations are from a GEV(100,1,£).

PWM / T, GPWM / Sy,

3 n t F, Tn Sn gﬂ Jo f]g h# he hé
-0.4 100 0.25 18.6 6.4 54.1 4.9 61.2 9.8 5.0 31.9 0.8
0.75 185 11.2 929 11.6 81.8 2.8 128 49.6 0.3

0.50 42.0 12.9 98.1 114 93.7 3.5 11.9 782 0.6

200 0.25 50.1 107 981 6.0 96.5 134 53 928 2.6
0.75 46.3 18.1 100.0 13.8 99.4 3.3 140 96.9 1.1

0.50 89.5 23.0 100.0 13.1 99.8 43 13.7 99.6 0.8

0.0 100 0.25 14.9 8.8 15.7 7.2 55.3 5.7 46 312 1.5
0.75 13.1 18.3 62.4 14.0 77.8 26 11.0 46.0 0.3

0.50 23.5 18.7 64.3 9.2 925 4.7 9.7 743 04

200 0.25 29.2 154 50.4 7.2 959 8.7 6.2 90.7 4.2
0.75 285 33.0 90.9 13.2 979 1.9 153 95.7 0.9

0.50 62.7 37.8 94.8 9.6 99.9 5.9 10.3 99.5 0.6

0.4 100 0.25 9.7 4.8 1.5 8.3 244 7.4 59 21.1 54
0.75 11.3 12.8 54 13.7 61.8 5.8 12.8 449 1.8

0.50 17.8 13.7 4.7 11.5 70.6 74 10.0 64.6 14

200 0.25 19.5 10.1 2.5 6.9 61.7 6.2 5.1 68.8 5.8
0.75 20.7 24.2 114 122 86.9 3.2 13.7 85.8 1.5

0.50 46.9 30.6 12.1 11.0 92.6 5.1 11.8 95.0 1.8

0.8 100 0.25 9.2 2.4 0.2 10.8 124 27.5 8.8 154 5.6
0.75 9.3 5.1 0.4 19.6 34.0 24.8 158 39.3 3.3

0.50 16.0 4.6 0.2 152 333 23.7 122 423 5.2

200 0.25 13.3 2.0 0.1 84 185 20.3 5.7 34.0 2.6
0.75 18.9 9.2 21 187 573 16.0 16.1 719 2.9

0.50 39.2 9.0 09 149 629 178 10.7 839 1.9
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Table 21: Percentage of rejection of Hy computed from 1000 samples of size n € {100, 200}
such that the |nt] first observations are from a GEV(-100,1,£) and the n — |nt| last
observations are from a GEV(-99.5,1,£).

PWM / T,, GPWM /S,

& n t F, Tn  Sn g# Jo gg h# he hé
-0.4 100 0.25 355 385 39 255 3.5 39 253 1.3 0.7
0.75 350 354 4.0 264 4.9 4.0 184 24 0.6

0.50 586 59.8 2.4 456 3.3 3.4 395 1.2 0.3

200 0.25 689 726 23 551 2.6 43 538 14 14
0.75 64.9 69.8 6.1 53.1 6.9 41 432 3.3 1.9

0.50 894 916 36 81.0 45 36 749 26 1.0

0.0 100 0.25 281 200 3.2 26.3 3.5 34 235 16 1.5
0.75 278 209 15 27.7 4.3 3.3 21.8 1.7 1.9

0.50 47.1 36.5 2.6 459 3.3 24 421 13 14

200 0.25 50.0 41.2 3.2 51.2 5.0 29 49.1 3.2 2.1
0.75 534 43.1 1.9 56.0 5.5 2.7 502 3.5 27

0.50 73.8 653 1.6 752 4.1 27 721 23 24

0.4 100 0.25 234 43 0.6 226 6.2 39 19.8 3.0 0.8
0.75 24.8 6.0 0.6 29.2 4.6 5.7 234 2.8 3.1

0.50 42.3 10.8 0.5 43.0 4.3 4.5 40.0 2.3 1.6

200 0.25 481 10.1 09 46.9 54 1.9 483 32 1.7
0.75 523 11.8 1.0 54.7 5.7 3.4 528 5.1 3.9

0.50 76.6 16.8 0.7 73.8 4.2 22 773 24 28

0.8 100 0.25 239 1.0 0.2 212 81 240 19.1 6.0 24
0.75 244 3.1 0.1 278 86 21.8 266 6.2 3.4

0.50 48.0 27 0.0 409 6.0 204 432 46 1.8

200 0.25 48.8 1.7 0.2 402 6.8 14.3 46.2 6.8 2.2
0.75 54.7 27 0.0 473 8.1 16.5 53.1 6.5 3.1

0.50 80.5 24 09 634 6.9 144 726 49 14
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Table 22: Percentage of rejection of Hy computed from 1000 samples of size n € {100, 200}
such that the |nt| first observations are from a GEV(100,1,£) and the n — |nt] last
observations are from a GEV(100.5,1,¢).

PWM / T,, GPWM /S,

& n t F, Tn  Sn g# Jo gg h# he hé
-0.4 100 0.25 35.2 354 3.7 26.1 3.8 4.7 26.2 0.4 0.5
0.75 36.6 37.1 4.0 28.7 55 3.6 20.7 1.1 0.2

0.50 61.6 62.1 24 479 3.5 4.1 419 0.9 0.2

200 0.25 68.0 731 28 563 3.6 4.6 547 16 1.5
0.75 65.7 69.9 4.8 55.0 4.9 39 46.1 1.7 16

0.50 883 90.3 3.0 80.0 3.8 3.3 758 2.0 0.6

0.0 100 0.25 27.1 198 24 241 4.6 3.5 226 14 1.1
0.75 29.7 21.8 1.6 298 4.3 3.7 229 12 18

0.50 444 375 2.2 43.7 3.5 3.1 393 14 16

200 0.25 525 427 3.5 53.1 4.2 3.3 52.8 22 20
0.75 56.3 453 2.2 574 5.1 3.1 514 3.0 27

0.50 773 675 26 784 5.1 34 749 29 14

0.4 100 0.25 224 52 0.6 21.0 5.8 4.6 20.2 2.7 2.7
0.75 22.8 6.9 0.3 27.7 5.6 4.7 21.6 2.9 3.8

0.50 435 9.5 0.7 43.8 4.5 3.7 420 2.0 2.6

200 0.25 47.8 89 0.9 475 4.7 3.4 501 32 28
0.75 48.0 104 0.0 51.0 5.1 29 487 3.8 5.2

0.50 75.2 158 0.9 73.8 3.9 28 764 1.8 20

0.8 100 0.25 25.8 20 0.1 235 7.8 224 21.0 56 2.8
0.75 24.2 23 0.0 294 5.7 227 26.6 4.6 4.5

0.50 46.1 3.2 0.2 406 6.7 21.0 442 57 26

200 0.25 47.6 21 0.2 396 85 14.0 451 7.5 3.0
0.75 524 24 00 449 6.6 151 513 56 5.2

0.50 77.6 26 02 645 59 132 73.7 45 12
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Table 23: Percentage of rejection of Hy computed from 1000 samples of size n € {100,200}
such that the |nt| first observations are from a N(y,0.5?) and the n—|nt] last observations
are from a N(u,1).

PWM / T,,  GPWM / S,

I n t F, zn, Sn Ju Jo e hy  he he
-100 100 0.25 95 4.2 467 72 564 75 74 356 3.2
0.75 115 6.7 915 21.2 757 0.7 26.3 581 0.2

0.50 20.1 54 972 187 924 23 21.2 84.2 1.7

200 0.25 20.1 6.1 96.8 12.1 952 &80 150 91.1 7.8
0.75 227 7.5 998 309 984 0.6 346 97.7 0.1

0.50 61.5 6.2 100.0 274 99.8 1.8 324 99.5 1.2

-10 100 0.25 9.5 49 472 83 554 59 93 312 29
0.75 104 59 910 215 765 1.3 276 51.5 0.5

0.50 186 4.1 975 16.2 92.0 2.1 204 80.0 1.5

200 0.25 205 5.6 96.6 107 964 6.6 13.7 91.1 538
0.75 248 7.7 999 314 984 0.7 354 96.8 0.7

0.50 629 6.0 100.0 31.0 999 19 353 99.8 2.6

0 100 0.25 10.2 5.1 51.1 66 594 6.6 7.3 33.7 3.2
0.75 100 6.6 909 193 773 0.8 270 521 0.2

0.50 200 64 973 173 92.1 1.8 21.0 795 14

200 0.25 189 4.2 973 109 968 79 143 914 6.3
0.75 21.1 7.0 99.8 30.0 983 1.1 344 96.7 0.2

0.50 63.0 7.5 100.0 31.2 999 09 36.1 988 2.1

10 100 0.25 84 40 491 64 589 70 6.7 34.6 2.0
0.7 9.7 6.9 920 21.7 779 14 287 519 0.5

0.50 204 7.7 96.8 189 912 20 233 782 1.1

200 0.25 21.0 49 9.5 98 971 69 11.8 92.2 6.9
0.75 233 6.5 999 314 987 0.1 355 96.1 0.1

0.50 62.9 5.9 100.0 30.7 100.0 2.1 340 99.9 2.0

100 100 0.25 9.6 58 473 6.6 539 6.5 7.8 259 1.7
0.75 104 75 91.2 207 752 1.1 258 40.1 0.3

0.50 179 57 954 195 904 15 21.8 721 1.5

200 0.25 198 4.8 96.8 10.7 96.0 59 14.0 88.0 5.6
0.75 234 7.6 1000 339 981 0.5 380 958 0.1

0.50 60.7 5.7 100.0 320 99.8 1.5 36.3 99.7 2.5
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Table 24: Percentage of rejection of Hy computed from 1000 samples of size n € {100,200}
such that the |nt| first observations are from a N(p,1) and the n — [nt] last observations
are from a N(u + 0.5,1).

PWM / Ty, GPWM / Spn

H n t Fy Tn Sn gu Jo gf h,u ho h§
-100 100 0.25 33.7 328 3.1 26.7 26 3.5 257 1.0 1.6
0.7 33.6 324 35 282 34 36 189 1.2 1.1

0.50 55.9 551 2.8 495 3.8 4.1 435 1.7 09

200 0.25 649 66.9 42 595 33 36 580 16 1.6
0.75 63.7 653 4.0 57.7 6.7 49 490 4.0 1.5

0.50 875 886 2.1 &81.6 3.6 3.1 782 1.8 1.3

-10 100 0.25 34.0 329 42 274 35 3.7 26.0 0.9 0.7
0.75 356 33.7 33 291 3.0 34 201 1.2 0.9

0.50 57.0 56.7 2.8 48.7 36 4.0 431 09 04

200 0.25 63.5 655 3.5 59.0 4.0 48 56.6 1.3 1.3
0.75 63.5 644 3.0 573 43 36 479 21 16

0.50 87.9 90.3 3.2 &83.8 42 32 804 25 1.3

0 100 0.25 34.6 342 3.7 274 4.1 21 256 1.7 04
075 36.1 354 54 30.5 50 44 220 1.0 0.7

0.50 579 563 2.8 493 39 31 444 14 04

200 0.25 63.5 653 59 56.2 4.1 39 554 23 15
0.75 62.2 0646 4.3 543 52 42 464 29 1.7

0.50 &85.8 885 29 &81.0 3.1 36 79.1 1.3 2.1

10 100 0.25 34.3 346 3.6 270 34 34 262 0.7 0.8
075 334 335 3.1 279 36 26 191 14 0.5

0.50 571 564 1.8 475 3.6 44 419 06 1.3

200 0.25 63.8 668 29 579 3.0 50 566 14 1.8
0.75 63.9 653 44 574 4.7 32 491 3.1 1.5

0.50 8&88.3 887 3.2 &83.0 38 38 787 1.7 1.1

100 100 0.25 344 336 44 262 3.1 4.1 269 07 1.0
0.75 33.7 326 3.8 274 42 46 184 15 0.7

0.50 56.1 583 19 499 3.7 33 463 1.3 04

200 0.25 65.3 66.2 4.0 586 39 3.2 56.0 2.0 1.5
0.75 625 656 3.7 56.5 5.1 44 475 3.2 1.1

0.50 &7.3 887 2.7 829 32 42 788 21 1.3
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