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Many ·Misuses Arise from 

• 0 bsession with statistical recipes such as statistical test-
ing. 

• Use of statistical techniques in a cook book like manner. 

• Misunderstanding of names such as the decorrelation time. 

• The faith in results obtained with sophisticated tech-
. 

n1ques. 
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Rate of rejections of the nullhypothesis 
obtained with a conventional t-test 
utilizing the conc.�pt of the number of 
efficiently i ndepe nd ent sa m p ies n0 
to a ccount for the serial corellation. 

ne estimated 

. ne known 

100 Monte Carlo 
Simulation were 
done for an 
AR(1 ) -process 
with m e m ory 0.6. 
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Rejection Rates of Mann-Kendall Test 
For Serially Correlated Data; Risk 5°/o 

(AR(1)-prooess with specified alpha) 
rejection rate 

o.s.--�����------ -��--����������� 

.., : r: I' ' ' • ,,,,,, ,, ' ' ' " ,,, ,, '''' " ' '''"' '" ' ' '" ' r ' ' r' [. : .... : 
• r 

� : 1: , ' 

: 

' 

: : : : 
. r: . ·.:. : : I: - > � . •.. : f: 

. : I: . 
� ; . . t> . • : � ·: : f:·: : 1.•: � 1; : �t: 

- - .. a.rl1,_ lk§, a:r n .· : 
' �.. ·� 

' F I· 
: r �1 

, I F : L . :: : : : 1: 1: 
... : : v: :· 

�· I" 
I" 

0 l::li�·l l::f1Fjl l:.:hE:il S.Mtl IJ3i I i : f1 :: .i ; . II ·• i : II .• II ::: '' .11 :• i :: Ii ;: � i : 

.00 .10 .20 .30 .40 .50 
alpha 

.60 

time series length 

.70 .80 

.· � I·: 
1.· ·.: 

Ii :: I :: Ii .:· 

.90 

.. n • 100 � n • 200 I ><] n • 300 � n • 500 P:Hfo@ n • 1000 



Rejection Rates of Mann--KendaH Teat 
For Serially Correlated Data; Risk 5o/p 

(AA(1)-process with specified alpha) 
filtered data 
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CONCLUSION 
Statistics is ... 

not a Wunderwaffe to extract a wealth of information from · 
a limited sample of observations 

but an indispensable tool in the evaluation of limited 

empirical evidence 

}'or ·extracting more information from a data set about 
the underlying structure assumption about the under­

lying structure are to be made. In general, such as­

su:1»ptio:ns :have to be justified by additional information 

uiw:relJated to the data ( foy instance from numerical ex­

perimeliutatioID: or theoretical reasoning). 
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