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In an earlier paper we presented a linear time algorithm for computing the Kolmogorov—Smirnov
and Lilliefors test statistics. In this paper we present a linear time approximate algorithm which
requires less memory than the previous algorithm.
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1. INTRODUCTION

The Kolmogorov—Smirnov and Lilliefors tests allow us to evaluate the
hypothesis that a collected data set, i.e., a random sample X,,...,X,, was
drawn from a specified continuous distribution function F(x). For both tests, a
determination is made of the numeric difference between the specified
distribution function F(X) and the sample distribution function (X ) defined
as:

S(X)=j/n,j={number of points <X} . (1.1)

If the sample, X 1,...,X,, has been sorted into nondecreasing order so that
X, =X,=<...£X,, then the Kolmogorov—Smirnov statistics K,, (maximum
positive) K., (maximum negative) and K ,,, (maximum absolute) deviations
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