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Appendix A. Additional simulation results

We conducted an additional simulation experiment based on 1000 datasets with
sample sizes of n = 20, 50 and 100. A summary of the empirical power under the
alternative hypotheses

HA
1 : β2 − δ/β3 = 0, and HB

1 : β2β3 − δ = 0,

considering δ ∈ [0, 2] is presented in figures below (see Section 3 of the manuscript).
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(a) n = 20
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(b) n = 50
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(c) n = 100
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(d) n = 20
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(e) n = 50
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(f) n = 100

Figure 1. Empirical power of LM (solid line), BFA (dashed line)
and BFB (dotted line) based in 1000 Monte Carlo replications.
Panels are organized according to scenarios I and II as described
in Table 1 from manuscript.

The authors were partially supported by Fondecyt grant 11140433, Regione Autonoma della
Sardegna Master and Back grant PRR-MAB-A2011-24192 (F. Crudu) and Fondecyt grant 1140580
(F. Osorio).

1



2 FEDERICO CRUDU AND FELIPE OSORIO

0.5 1.0 1.5 2.0

0
20

40
60

80
10

0

delta

E
m

pi
ric

al
 p

ow
er

(a) n = 20
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(b) n = 50
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(c) n = 100
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(e) n = 50
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(f) n = 100

Figure 2. Empirical power of LM (solid line), BFA (dashed line)
and BFB (dotted line) based in 1000 Monte Carlo replications.
Panels are organized according to scenarios III and IV as described
in Table 1 from manuscript.
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