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Behaviour of Sign Test and One Sample Median Test Against
Changes in the Model

Alfonso Garćıa-Pérez

Abstract: The sign test and the test based on the sample median are asymp-
totically equivalent and as a consequence, equivalent from a robustness point
of view because the most important robust measures in hypotheses testing are
asymptotic. However, as this paper proves, the behaviour of their power func-
tions against changes in the model, inside a class of distribuctions, is appreciably
different for finite samples sizes. A new definition of sensitivity of tests with
respect to the type of the alternative is defined and, with it, we see that the one
sample median test is less sensitive than the sign test.
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