
400 AMERICAN STATISTICAL ASSOCIATION JOURNAL, JUNE 1967 

thus estimated. The calculations were performed at The George Washington 
University Computing Center. 

When the values are compared with those in the standard table for the Kolmogorov-Smirnov test [ref. 2, 41 it is found that the Monte Carlo critical values are in most cases approximately two-thirds the standard values. Since 
the ratio of the Monte Carlo values to the standard values remains relatively 
fixed, especially for the larger values of N, it appeared that the values were then 
decreasing as 1 / d R .  The Monte Carlo values for a sample of size 40 were 
multiplied by the square root of 40 and the result was used as the numerator 
for the critical values for sample sizes greater than 30. In  ref. 3 values were ob- 
tained via a similar calculation for N =100 using 400 samples. The values were 
in accord with the "asymptotic" values given in Table 1. 

Comparing Table 1 with the standard table for the Kolmogorov-Smirnov 
test from ref. 2, it is seen that the critical values in Table 1for a .O1 significance 
level are for each value of N slightly smaller than critical values for a .20 sig- 
nificance level using the standard tables. Thus the result of using the standard 
table when values of the mean and standard deviation are estimated from the 

TABLE 1. TABLE OF CRITICAL VALUES O F  D 
The values of D given in the table are critical values associated with selected values 

of N. Any value of D which is greater than or equal to the t,abulated value is significant 
a t  the indicated level of significance. These values were obtained as a result of Monte 
Carlo calculations, using 1,000 or more samples for each value of N. 

sample 1 Level of Significance for D = Max / F*(X ) -Sn?(X) I  
Size I  

Over 30 
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