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Abstract

This paper builds on Koc¢enda (2001) and extends it in two ways. First, two new
intervals of the proximity parameter ¢ (over which the correlation integral is
calculated) are specified. For these e-ranges new critical values for various lengths
of the data sets are introduced and through Monte Carlo studies it is shown that
within new e-ranges the test is even more powerful than within the original e-
range. A sensitivity analysis of the critical values with respect to e-range choice is
also given. Second, a comparison with existing results of the controlled
competition of Barnett et al. (1997) as well as broad power tests on various
nonlinear and chaotic data are provided. The results of the comparison strongly
favor our robust procedure and confirm the ability of the test in finding nonlinear
dependencies. An empirical comparison of the new e-ranges with the original one
shows that the test within the new e-ranges is able to detect hidden patterns with
much higher precision. Finally, new user-friendly and fast software is introduced.

Tento clanek je rozsitenim studie Kocendy (2001) v nasledujicich dvou rovinach.
Za prvé, v ¢lanku jsou specifikovany dva nové intervaly pro proximity parametr &,
pies které se pocitad korelacni integral. Pro tyto intervaly jsou tabulovany nové
kritické hodnoty a pomoci Monte Carlo studie se ukazuje, ze test je citlivéjsi nez
pii pouziti pavodniho intervalu. Rovnéz je provedena analyza citlivosti téchto
kritickych hodnot na zménu intervalu proximity parametru €. Za druhé, srovnanim
vysledkli porovnani test, kterou provedl Barnett et al. (1997), a vypoctem sily
testu pro rozli¢na nelinedrni a chaotickd data pro vSechny intervaly poukazujeme
na silnou schopnost testu odhalovat nelinedrni zavislosti v datech. Empirické
porovnani s pivodnimi vysledky ukazalo, ze test je s pouzitim novych intervalt
schopen zachytit skryté struktury v datech s jesté vétsi citlivosti. Na zaveér,
piinaSime novy, uZzivatelsky pfijemny a rychly software pro vypocet testovaci
statistiky.
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