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Abstract

The test statistic for a goodness-of-fit of multinomial distribution based on J-diver-
gence, which is defined as the Jensen-difference of the entropy function, han been
discussed. The asymptotic distribution of the test statistic /o, defined as Jensen-dif-
ferencce of the entropy function of the order «, was obtained under null hypothesis.

In this paper, two asymptotic approximations of the distribution of J, under simple null
hypothesis are proposed. One is an approximation of J; based on the asymptotic expan-
sion with the discontinuous term for the null distribution. The other is an approximation
of J, based on the asymptotic expansion of the moment under the null hypothesis.. In the
case of a#1 (a>0), the asymptotic approximations of the distribution of J, under the
equiprobable hypothesis are obtained in the same way as that of J,.
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