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Figure 1. Power curve for the tests of normality based on 10,000 Monte Carlo repetitions:

, Kolmogorov-Smirnov test; , Anderson-Darling test; , MRED test, g1(x) = |x|1.5 ;  , MRED test, g1(x) = ln (1+ x2).

(c) n=500, alpha=5%
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(b) n=100, alpha=10%
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(d) n=500, alpha=10%
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(a) n=100, alpha=5%
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