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Data Streaming Algorithms for the Kolmogorov-Smirnov Test
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VIII. CONCLUSIONS

In this paper, we considered the problem of performing
the Kolmogorov-Smirnov test on streaming data. We gave
algorithms for both the one-sample and the two-sample ver-
sions of the test, along with guarantees of their performance.
Our algorithms make use of the techniques for computing
quantiles on a stream and hence may have improved results
when further progress is made on this problem. Moreover,
we show via experiments on real and synthetic data that the
proposed algorithms are capable of performing the test with
a two order magnitude reduction in the size of the data. Our
experiments also showed that the Greenwald-Khanna sketch
is best suited for our algorithm, and that it is considerably
superior to other simple techniques such as sampling.
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