
Supplementary material to ”K-depth tests for testing simultaneously

independence and other model assumptions in time series”:

Further simulation results
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Simulated power of the different tests for stationary first order autoregressive time series with

500 observations and 25 innovation outliers.
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Simulated power of the different tests for stationary first order autoregressive time series with

50 observations and 3 additive outliers.
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Simulated power of the different tests for stationary first order autoregressive time series with

500 observations and an underlying trend.


