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CHAPTER 1

RESULTS OF ALL CONDITIONS

In this file, a complete report of results of all conditions (Distribution x T N
x Initial Settings x Ratio x Ways of Manipulating Ratio) is included. Section 1
summarizes the bias of the normal theory based ML estimator. The relative bias
of the four SE estimators is included in section 2. Section 3 reports mis-coverage

rates of the 95% confidence interval.



1.1 Point Estimates

1.1.1 Using The Stationary Initial Setting
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TABLE 1.2

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE STATIONARY INITIAL SETTING

Qi Q» Riu Ry Ry Ru Rss Re

Qll

High Signal-To-Noise Ratio (Model M11)

.80

Q1‘2 (b‘ll ¢22 AQl A31 A52 Aﬁ?

(I)ll

TAB

.50

.50

.50

1.02 -35 .1.02 .50

.80

30 .30 .60 .80 .80

.60

True Values

4

T10N50

LN  T20N25
T25N20
50N10

T

DRy

o0 —ed
ESpeces

0N~

T10N50

CN  T20N25

Medium Signal-To-Noise Ratio (Model M21)

.80

2.50 TAB

2.50

1.02 -.35

.80

30 .30 .60 .80 .80

.60

True Values

_0.044

10 OO
REES

00
S=S
T

cladintac)
—oTo

Hren ™
6200

e
VIS

RN
TeRs

=
ST

BREce) St
SR
SE ke

=20
S|SB

00 AN <)

S |lo—ca

o™
B+~

o0
SocS

ARk
[e=fenjenYen]

00 AN I~

S oHS3

™00 < —
[=1=1=1-

Soma
NSSS

O
393

MmMNCm

JEREE

Qe
—“—oo
TS

T50N10
T10N50

0o
AN
zoz.
S
N7
HE

T10N50

LN

Low Signal-To-Noise Ratio (Model M31)

.80

10.00 TAB

1.02 -35 1.02 10.00 10.00 10.00 10.00 10.00

.80

30 .30 .60 .80 .80

.60

True Values

267.8
236.2

-16.3  315.2
-73.2 379.6

24.9
3.5

-6.0
-82.8
-58.7
-72.9

3.6
-74.9
-89.5
-70.4

-133.1
-13.7
-28.3
-11.4

11.6
-46.6
-26.8
-41.3

19.9
22.0

33.9
Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB

-2.8  26.3

-3.6
1.2

282 0.7

T10N50
CN  T20N25
T25N20
T50N10

| [bias;].

17
=Xz




TAB

.20

Res

.20

Rs5

20

Ry

.20

Rs3

20

R

.20

R

Qa2
-.14 41

Qi

TABLE 1.3

As2  Qu
High Signal-To-Noise Ratio (Model M12)
.80 .80 41

Asy

.80

Py P Ay Ay
.30 .60 .80

.30

P12

.60

P11

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE STATIONARY INITIAL SETTINGS

True Values

212N
|

TN MeNg

nese

—O—HO
—Oooo

noo—
—Oooo

—H—O
—OooOo

0 eI—

T50N1
LN  T100N1
T500N1
T50N1

T200N1
CN T100N1

Medium Signal-To-Noise Ratio (Model M22)
80 80 .80 .41 -14 41 1.00 1.00 1.00 1.00 1.00 1.00 TAB

.60 .80

.30

-1
1

0

0
.30

-4.6
-2.6
-1.2
-0.4

.60

T200N1
T500N1

True Values

T

STae

LT
IS

-2.5
-1.6

-6.1
-0.6

T50N1
LN T100N1
T200N1
T500N1

TAB
-26.5 3919
-17.4 2184
90.0
29.6

-10.1
4.00
-6.6

-2.7

-11.2
-4.3
-0.3
4.00

-37.9

-14.4
=77
-4.2

-5.5

-0.1

4.00
-41.1
-23.1
-10.2
-2.8

-2.0
14
4.00

-35.6

-17.3

-6.2
-2.9

4.00
-29.6
-21.5

-6.9

-1.5

-13.8
4.00
-60.8
-24.4

-8.2
-1.5

-0.3
Low Signal-To-Noise Ratio (Model M32)
.80 .80 .80 41 -.14 41

.80

.30

.30

.60

T50N1
CN  T100N1
T200N1
T500N1

True Values

;0 (M2 00—

Sgai
,

Thowo

YRS | 0
T

I~ <010

o d S [Fisaics

=90 |0

Dgep
,

T50N1
LN T100N1
T200N1
T500N1

-84.4 813.7
-49.6  480.4
-15.0 272.2

70.4

-4.7

-82.6

-52.0

-21.6
-4.8

-94.2

-69.1

-39.3
-3.9

-87.3

-39.7

-30.6
-7.8

-85.2

-39.9

-23.9
-4.8

| |bias;|.

17

i=

z

1
9
4

-14.3
-9.
-6
-2.4
Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB

T50N1
CN  T100N1
T200N1
T500N1




TAB

oo |od—— |~

.20

R(}(i

.20

RSS

.20

R44

.20

RZ%Z‘)

.20

R22

Q2 Ru
=14 41 .20

QlZ

41

Qll

High Signal-To-Noise Ratio (Model M12)

TABLE 1.4
Ago
.80 .80

Asy

.80

D3| SSS

P Doy Ax Ay
300 .30 .60 .80

QIZ

.60

@11

T10N50

N T20N25

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE STATIONARY INITIAL SETTING
T25N20

True Values

< |y oo — ABn T [ Ao [NNQn
SSmal |3 DeT0s | RED0 |I[/]S

2N ~Noom oMo
I SNS3 (A D

1.00

SOSS |S3Sas

4020 OO~
oo |S-Hss

H : o
A i=t= =) 2211 < No

1.00
9
4
.3
1
2
4
.8
4

A Ll Bk lvit SRz [Rer T | awan
| P |Sss3 SN PR (o~
| 2N Qe S|IVz | Lm0 o~
oSS |SH—=S SS9 HS | A TS
AP

RS Toaney| HF 8T wRET o000
SRS |—=—HoS| A | S|FANTS| =R | FFau—

=
n=—o|—=—on| 38w oo R0 s
| SSS3|S3S3S3| 2D |STHS | FaSS|SSS=

=
QLN =T i~ | E o |[aMRmn | MRN vmoina
S SIS |aai~S = ST | SR [P

L
o e e | BT - e | ooy QIS0
$o03|9933| 2|V |SsSs|csss (9999

i
| e Bigia—olionafio—an
NSSQ (S| % | TS HHSD eSS

%
1NN | TN ANS | | S [ FRR— [ NHON |-
oS |cssss LRSS |So—-s a3

g
N VNS~ | HToT | TS Q0O [ oQN | H—O
PSS S| SR |FcSI|SSSS |3~

=

AN | oV O |M=NM | NS | MR
oo RS |—cSo— |

.80

—HOAN | NH—
Qoo Qoco|coco 000(

| SS2R

—
o
YN A e M
TSI

-0.3
60
1
0
0.
0.
1
0
0
0
1
1
1
0

ANNL | VNN o [N | RN | oo <t —
PR TSI NNI—SF ISP |FesS
aNeFta | oLTo Q|oAm© 1IN oMM~
eSS NP | =TS | SSS
—I~om MmO o [~ |00 [om Mmoo
TSNV A Anininid Ardni e Ankninksd
ocwoo|owoo wlowvoo|owoo|owoo
WOANAN— [ DN AN — ] WA AN — MO — |10 AT —
ZZEZ | Z L2 Z S| ZZZZ | ZZZZ | Z 222
SSI33 1S3 3 = |S283|S283 |S3ie3
SRND [ SNND S OS8R | SSA5 | SScn
[ P BB > |BEEE [FRBE |BeeE

z z z z z

= &) g o~ = &)

4.00 TAB

4.00 4.00 4.00

1 |bias;]|.

7

1
i

4.00 4.00

=

Low Signal-To-Noise Ratio (Model M32)
30 30 .60 .80 .80 .80 .80 .41 -14 41

.60

T10N50
LN T20N25
T25N20
T10N50
CN T20N25
T25N20
T50N10
Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB

True Values




TAB
TAB

0.10
0.50

RGG

0.10
0.50

RSS

0.10
0.50

R44

0.10
0.50

R33

0.10
0.50

R22

0.10

Rll

Q22

-0.07 0.20 0.50

-0.07 0.20

QIZ

TABLE 1.5
Qu
High Signal-To-Noise Ratio (Model M13)
.80 0.20
.80 0.20

ASZ

.80
.80

ASZ

Medium Signal-To-Noise Ratio (Model M23)

.80
.80

A31

.80
.80

A21

.60
.60

(DZQ

.30
.30

¢21

.30
.30

(PIZ

.60
.60

(pll

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE STATIONARY INITIAL SETTINGS.
True Values
T50N1
LN TI100N1
T200N1
T500N1
T50N1
CN TI100N1
T200N1
T500N1
True Values

MHZG Rmo
S L | s
41144283

e | eneH
NS [7HSS
=00 A |01 —
SR LR E L
Rl RiaLs
LR L E

RNT T |NRNS
SO HoSsS3S

B | e~
oSoCoco |ococoo

SS9 mnan
—OoOoOo | HOOO

QLY | SN
OO (B—HSS
—HON©® oo
CaNHS | M3
nootm [cwvwo™!

FHSS MBS

AL [ ERAHN
FHoS | NS3Ss

T200N1

TAB
164.7
62.5
158.9
39.0

-13.7  270.7

-18.5

-1.1
-46.8  477.6

-30.0  290.8

2.00
-9.8
-1.7

2.00
-28.5
-14.4

-9.9
-29.4
-11.8

-1.6

-50.7

2.00
-38.5
-17.6

-8.4
-51.8
-36.4
-19.9

-24

2.00
27.2
72
431
-25.9
144
34

-2.2

2.00
2.8 -1.7
06 -05 -25 -02 -25 -21 -14 237

-18.7
-19.9
-49.2
-22.2
-9.6
-1.6

-41.9
-17.7
-9.0
-55.6
-29.8
-15.3
-3.2
1 |bias;|.

17

>

i

15.2
7.2

Low Signal-To-Noise Ratio (Model M33)
30 .60 80 .80 .80 .80 0.20 -0.07 0.20 2.00

.60 .30

T50N1
CN TI100N1
T200N1
T500N1
T50N1

True Values
Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB




TABLE 1.6

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE STATIONARY INITIAL SETTINGS.

P P Pn Ay Az Ay Ay Qu Qi Q» R R»y Ry Ry Rss R
High Signal-To-Noise Ratio (Model M13)

¢11

-0.07 020 0.10 0.10 0.10 0.10 0.10 0.10 TAB

.80 0.20

30 .30 .60 .80 .80 .80

.60

True Values

oo

OFANM | ©

eimo|Tno—H
oQooc|coco
NSTO | MO
ocoQPo |coco
Ao mana
Qooco|ccoco
T RO
Qoococ|coco
NN |5+
oQocc | coco
amTo|eoTm
ocoQo|cococo
ST T o
oo oo
e [ oVoM
Poocc | coRcS
belacla il lckiche b
coof | cococo
NTNH | NS
ofQoo|coco
moow|eond
Qoococ|ccoco
TS T
ocoQRo|cocRo
oo oA
ocoQRo | oRoco

Y NN eI
TR T

2 MR N R [ Ve TR
PSR ISR
— X0 oM

| HeeS|See2
T R b
SIIF T
SWVWoo | QWoo
DAN— | DA —
Z L\ LA
oo | OoWD
AL [ A AL
HEHEEH [HEHEHE

Z Z.
= &)

Medium Signal-To-Noise Ratio (Model M23)

0.50 0.50 0.50 0.50 0.50 TAB

-0.07 0.20 0.50

.80 0.20

30 .30 .60 .80 .80 .80

.60

True Values

R
S RITS

oN——

See

achelo)
coQPo

N —— | ¢

—SS3

M | ¢

5SS

AN~
TS
NN
SR

LMo
SRS
— <t
[=l="=
oMM
coo

Sane
cooo
Ronn
Qoco

]
SISISIS)

Dot
Qooco

SONe
eI

R LCE N

S-S

— =
P33

o= |

——— O

T10N50
N T20N25
T25N20
T50N10

T10N50

LN T20N25
T25N20

SO O
DA —
Z 22
ocoWo
— O ANLD
A

z

&}

Low Signal-To-Noise Ratio (Model M33)

-0.07 0.20 2.00 2.00 2.00 2.00 2.00 2.00 TAB

.80 0.20

30 .30 .60 .80 .80 .80

.60

True Values

T10N50

LN T20N25
T25N20

T10N50

[bias;|.

17

>

i

Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB



1.1.2 Using The Noninformative Initial Setting

TABLE 1.7
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-6.1

-98.7

-72.4

-41.6
-5.9

-96.1
-48.9
-30.8

-8.4

-6.0

-80.9
-43.0
-19.0

-57.0
-31.9
-9.4

-115.1

10.0

51.6
-2.0 278

-1.4

11.5

0
6
4

14.8
10.6
11.3
5.2

T50N1

CN  T100N1
T200N1

T500N1

1 |bias;|.

1
i

-%
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TABLE 1.10

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTINGS.

‘Dl2 QZI @22 A21 A31 A52 AGZ Qll QIZ Q22 Rll RZZ Rfifi R44 R55 Rﬁ(‘;
High Signal-To-Noise Ratio (Model M12)

q>11

.30 .30 .60 .80 .80 .80 .80 41 -14 4120 .20 .20 .20 .20 20 TAB

.60

True Values

T10N50

LN T20N25
T25N20

Medium Signal-To-Noise Ratio (Model M22)

.30 .30 .60 .80 .80 .80 .80 41 -14 41 .20 .20 .20 .20 .20 20 TAB

.60

True Values

el

77

146

132
94

T10N50

LN T20N25
T25N20

T50N10

oo

OO
O —
Zznz
oo oO
— A AND
BEREE

Z

S

Low Signal-To-Noise Ratio (Model M32)

.30 .30 .60 .80 .80 .80 .80 41 -14 4120 .20 .20 .20 .20 20 TAB

.60

True Values

D

S2R%
— D I~
;

2238
Sains
;

1210©Q 0
Ao
AN~
e

9r\u.11

DO D0

olisiorial]

AN

02 00—

S2s3
,

-14.1

-18.5
-8.9

-18.3

-42.5
-44.5
-36.7
-22.6

-38.6
14
4.7
1.1

-9.3
-13.8
-0.7
-7.5

-28.8
-7.4
-11.9
-5.3

35.0
21.7
9.3

322 782

8.6
3.4
-0.5

| |bias;|.

17

S

i

Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB
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TABLE 1.11

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTINGS.

Q 12 Q2'2 Rl 1 R‘ZZ R.‘i‘} R44 55 R66

Q]l

High Signal-To-Noise Ratio (Model M13)

.80

P 12 Q‘Zl (PQ‘Z A21 Aiil A52 AGQ

Ql]

0.10 TAB

0.10 0.10 0.10 0.10

0.10

0.20 -0.07 0.20

.80

.60 .80 .80

.30

.30

.60

True Values

oo

-8
-4
-2
-0

T50N1
LN TI100N1
T200N1
T500N1

Medium Signal-To-Noise Ratio (Model M23)

0.50 TAB

0.50  0.50  0.50

-0.07 0.20 0.50 0.50

30 .30 .60 .80 .80 .80 .80 0.20

.60

True Values

—
[infaplankpl

DD

3 5
7T 5
9 2
6 0

-11
-6.
-3.
-1

T100N1

T50N1
T200N1
T500N1

N

-12
-7
-3
-1

T50N1
T200N1
T500N1

LN TI100N1

Low Signal-To-Noise Ratio (Model M33)

.80

2.00 TAB

2.00 2.00 2.00

-0.07 0.20 2.00 2.00

0.20

.80

.60 .80 .80

.30 .30

.60

True Values

S~
=

530
3838
MNRown
— 2

i
Ne2 -
=< S

i

N—on
B o8 s =
NRPF
A Tr-Y=
S

xR R
9187
SIS g
EAnining
TN <~
SSSiy
S~

T50N1
T200N1
T500N1

LN TI100N1

1 |bias;|.

17
i=

S

Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB
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TABLE 1.12

BIASx100 OF NORMAL THEORY BASED ML ESTIMATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTINGS.

Py P Py Pn Ay Ay Ay A Qu Q. Q» Ry Ry Ry Ru Rss Re
High Signal-To-Noise Ratio (Model M13)
True Values 60 .30 30 60 80 .80 .80 .80 0.20 -0.07 0.20 0.10 0.10 0.10 0.10 0.10 0.10 TAB
TI10N50 -154 115 10.7 -154 -13 ~-10 -13 -10 16 -06 11 -02 01 -02 -05 02 0.1 620
N T20N25 -13.8 107 116 -134 -06 -06 -05 -03 11 -05 07 -02 -02 0.0 00 01 0.0 543
T25N20 -13.3 104 106 -121 -05 -05 -04 -04 10 -07 07 -02 -01 0.1 00 00 0.0 510
T50N10 -65 56 47 -63 -03 -04 -01 -02 03 -02 05 -02 00 00 -01 00 00 254
TI10N50 -15.5 11.7 108 ~-156 -1.1 -10 -13 -09 21 -06 13 00 02 -03 -04 02 01 631
LN T20N25 -140 104 118 -136 -05 -05 -05 -07 14 -05 06 -01 -03 0.1 0.0 00 -0.1 549
T25N20 -13.3 105 10.7 -124 -06 -06 -05 -03 1.2 -07 08 -02 00 01 -01 00 01 521
T50N10  -6.6 5.7 47 -63 -03 -03 -01 -04 03 -02 05 -01 00 00 00 00 0.0 256
T10N50 -16.0 11.3 105 -154 -1.1 -10 -11 -1.0 1.7 -06 25 -02 06 04 00 03 04 642
CN T20N25 -13.5 109 115 -138 -08 -08 -06 -05 13 -10 19 -01 06 06 03 06 04 593
T25N20 -12.9 109 105 -126 -03 -06 -03 -02 11 -08 15 00 04 06 02 03 00 534
T50N10  -6.6 5.5 50 -63 -02 -03 -02 -03 05 -06 08 0.1 02 0.0 0.1 -0.1 0.0 269
Medium Signal-To-Noise Ratio (Model M23)
True Values 60 .30 .30 60 .80 .80 .80 .80 0.20 -0.07 0.20 0.50 0.50 0.50 0.50 0.50 0.50 TAB
T10N50 -18.6 8.8 79 -180 -61 -60 -65 -57 59 05 52 -23 00 -10 -35 07 04 970
N T20N25 -156 98 111 -146 -25 -27 -30 -28 31 -02 24 -14 -12 00 -09 04 -02 718
T25N20 -14.7 10.7 108 -13.7 -23 -24 -25 -20 27 -08 22 -1.7 -05 02 -09 -01 0.0 682
T50N10 -11.2 9.8 91 -112 -11 -13 -07 -12 16 -08 17 -12 00 03 -06 02 00 519
TION50 -186 88 73 -190 -58 -52 -61 -54 61 09 55 -07 11 -22 -32 13 06 979
LN T20N25 -16.1 94 115 -144 -24 -22 -29 -31 36 -03 23 -04 -16 06 -13 -02 -11 734
T25N20 -15.0 104 11.0 -136 -25 -23 -24 -20 30 -08 22 -10 -01 04 -15 -07 05 69.3
T50N10 -11.8 9.8 94 -110 -17 -13 -09 -14 19 -09 17 -08 00 -03 -0.7 -02 02 541
TION50 -202 74 65 -197 -66 -61 -59 -51 70 13 74 -33 30 16 -17 13 19 1058
CN T20N25 -15.3 10.3 106 -152 -3.5 -35 -38 -27 37 -1.0 45 -13 28 24 -01 27 18 851
T25N20 -14.5 10.7 106 -142 -22 -31 -22 -14 32 -10 33 -13 13 26 -07 14 01 737
T50N10 -11.0 9.9 92 -11.7 -13 -15 -06 -1.7 18 -11 25 02 1.0 04 -04 00 09 553
Low Signal-To-Noise Ratio (Model M33)
True Values .60 .30 .30 .60 .80 .80 .80 .80 0.20 -0.07 0.20 2.00 2.00 2.00 2.00 200 2.00 TAB
T10N50 -50.6 -22.6 -23.1 -49.8 -12.4 -14.5 -14.2 -10.7 52,5 23.7 51.7 -288 -04 -22 -326 29 1.6 3945
N T20N25 -254 1.3 20 -240 -89 -95 -121 -122 188 6.1 174 -135 -43 06 -12.1 1.5 0.0 169.8
T25N20 -20.7 6.3 6.1 -188 -10.1 -10.0 -10.2 -9.1 148 1.5 11.8 -123 -24 08 -9.0 -0.7 04 1449
T50N10 -145 95 97 -145 -57 -61 -35 -57 63 -06 57 -66 02 02 -46 03 00 936
TI0N50 -48.5 -21.3 -21.4 -49.2 45 -4.1 73 -44 465 202 46.0 -149 -41 -135 -234 -29 25 3349
LN T20N25 -27.7 -02 08 -255 -11.2 -72 -109 -114 240 6.3 210 -78 -32 38 -213 -59 -6.8 1952
T25N20 -21.7 4.9 64 -19.0 -105 -85 -89 -103 147 19 131 -85 0.1 14 -168 -45 44 1555
T50N10 -153 96 95 -146 -37 -40 -01 -54 65 -03 51 -33 -22 -07 -75 -71 21 970
TIONS0 -49.6 -21.2 -222 490 27 26 197 150 628 202 457 -436 56 -11 -21.1 6.7 -15 390.1
CN T20N25 -28.1 -1.7 -1.7 -284 -10.6 -10.7 -7.6 -50 345 6.7 29.5 -25.8 8.1 72 -156 6.0 3.6 2308
T25N20 -23.4 2.9 33 -221 -63 -101 -7.5 -6.3 229 24 214 -166 28 75 -153 34 -14 1755
T50N10 -14.9 8.9 73 -1568 -27 -20 -32 -66 75 04 109 43 07 -18 -81 -13 11 974

Note: The entries in the table equal biasx100. TAB stands for total absolute bias, that is, TAB = 2:; [bias;|.
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1.2 Standard Error Estimates

1.2.1 Using The Stationary Initial Setting

TABLE 1.13

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M11

4)12 4)21 '1)22 A21 ASI A52 ASZ Qll Q12 Q22 Rll R22 R33 R44 R55 R66

cbll

The Observed Information SE Estimator (SEq)

T50N1

LN TI100N1
T200N1

T50N1

CN TI100N1
T200N1
T500N1

Harvey’s SE Estimator (SEy)

1
9
.9
9

-1

-3.

-3
1

T50N1
LN T100N1
T200N1
T500N1

Zenm
S8
,
6485
=9
,
MO.SQU
AT
e~
S5
,
1111
Crzz
0000
RSoSD
Tln/.r\u
B
Z
O

Papanastassiou’s SE Estimator (SEgw,,)

1
9
.9
3

-9
-0.
-2
2

T50N1
N TI100N1
T200N1
T500N1

S0M
WHFO, ~
e ?
caat
T
e
N

T50N1
LN TI100N1
T200N1
T500N1

T50N1

CN  TI100N1
T200N1
T500N1

White’s SE Estimator (SFEgsws, )

T50N1
N TI100N1

Q=05
DM S
T
AN
SN

ST
TN o
HMNO

TR
P
T
ety
e

-25.5
-19.3
-9.2
-9.1

oo o
o0 eds
aaae
mnﬁn/:a
SRR
—_— o
M opr=ed
aran
e«
~esed

Sl
AT

TSN
0NN
Efalla by
AT

-17.4 0 -12.2
-10.4 -12.9
-5.3  -8.0
-3.6  -58

-19.4

-11.7

-13.7
-6.2

-13.4

-11.6

-12.7
-3.5

-13.6

-13.2

-12.6
-4.0

-15.4

-16.4

-13.1
-4.5

T50N1
LN TI100N1
T200N1
T500N1

-30.8
-20.9
-15.4
-10.1

-30.0
-22.6
-15.8

-6.8

-24.0
-23.8
-18.5
-4.6
1 (§E1,j - SEelnp.i) /SEcmp.i,

-31.6
-18.5
-15.5
-7.8

M
j

-34.8
-21.5
-19.1
-8.3

-33.2
-22.9
-10.4
-5.3

-21.0 -31.5 -26.7 -23.3
-15.8 -183 -17.0 -17.7
9.7 -13.8 -72 -13.7
=53 -41 29 74

-21.9
-15.6
-7.2
-6.8

-25.3
-16.3
-9.5
-5.5

The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

-28.0
-20.8
-13.4
-7.3

-16.2
-14.0
-9.1
-6.1

0N o
ONO A3
Y
0y
~Fo
%
S
0L <f
e ®
— o —
-
CZzZZ
o000
el=f=t=
T12r0
HEH
Z
O

MY

Note:

where M is the number of converged samples and SEe,,,,; is the empirical SE estimate.
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TABLE 1.14

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M11

P Py P Ay Ay Aypn Ap Qu Qi Qx R Ry Riz Ry Ry Res

P,

The Observed Information SE Estimator (SEo)

5
3
1
0

0
-3
-5.
-3

-19.4
-9.5
-11.4
-9.2

-2.3
-0.3
-5.4
-4.3

-19.7
-0.6
-7.4
-9.1

-22.3
-9.9

-14.3
-7.4

T10N50
LN T20N25
T25N20
T50N10

— — b=
o o0 <t
PR
e
oD <t <t
LOLOLO LD
PP

S putiche!
O
TR
oot
A — O —
PR
M0 ©
od < oo <f
P
1000103
—HANO
[InRIn] Yn) To)
PP

nORR
OO LD O
TIITT
QN
[ariindiniie)
ITITT
AN
OO~ O
YT
el
O©OAN I~
—
DA

S0
WOMAN
AR
oo
NOMNO
ArATnan
0=
D~ <t
——
DA

S
e
oo
TR
oMo
e
Gong
it
OO O
LIS
LA,
[erfen) Iofen)
— A AND
HEEE

Z
O

Harvey’s SE Estimator (SEy)

alcla i
cocoX

510 M <

N~

MN®og

L
1191915
YT
e
infarpirtar}
TIIY
Lem
O =IO
PRI
et
arhs ot
Y
AR~
S isiiriar]
YT
iRt
— =D
YT
NN
< <f o0
10101010
[
Toyonn
TN
N©OMA
S o=
DR
oA
ciepepel
—NR R
ST
o
PSR
SR
SR

-18.9
-9.5
-11.4
-9.2

-2.2
-0.4
-5.5
-4.4

-19.7
-0.8
-7.4

-9.1

-22.0
-9.9

-14.4
-7.5

T10N50
LN T20N25
T25N20
T50N10

) [ NN0Y

o3 00 o3 <f
[InRInRIn)in]
[t

T10N50

Papanastassiou’s SE Estimator (SEgw,,)

Mmoo
eI k!

o
i

A
)
TSt

e
ISR

QNS
At

T10N50

LN  T20N25
T25N20

T10N50

CN T20N25
T25N20
T50N10

White’s SE Estimator (SEgw,, )

-1.7
-0.4
-4.1
-4.1

T10N50
N T20N25
T25N20
T50N10

Qoo
SEEL

HNNRR
S

i DAR
TR

-14.3
-2.6

-5.2
-10.9

-13.3
-7.1

-12.4
-8.8

T10N50
LN T20N25
T25N20
T50N10

S
o

p

PR

ANSR0
Ty

T10N50

CN  T20N25
T25N20

N (@w - SEenlp,i) /SEemp,is

M

M-y

J

The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

Note:

where M is the number of converged samples and SE.,; is the empirical SE estimate.
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TABLE 1.15

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M12

P Py P Ay Ay An A Qu Qi Q» R R Ry Ry Ry Rge

P

The Observed Information SE Estimator (SEq)

T50N1

LN TI100N1
T200N1

QMAN
SO
BERE
L=
Ot <
BERD
00— o
—HO =D
GRES
oo
A
G5
~—oa
33 B3
RRB3
O 00— —
———O
GEES
— <00
1 o 06 00
IYYY
— 00— —
D100 <fi
IYYY
<oyt
I~ 0000 S
IYYY
Ao
o0 = <f
AN
naoON~
F—HOoo
aaT
NN
F S
aea
—o o~
oo
AN —
P
awoe—
Teea
00 00 — —
Tepane
VRN
TR
Loyt
a7
ey
—
—
A
|00
SIS
gran
HEHE
Z.

O

Harvey’s SE Estimator (SEy)

T50N1
N  TI100N1
T200N1
T500N1

T50N1
T200N1
T500N1

IR | NogMme
— NS
R
S
o= <
s
NS —ho
MN—=AD
drdr
0—1071
RS
iy
o —o
<o
QIR
0N
Nai— o
QIR
MR
ST g
IITT
oo
S
IITT
© o
0030 S
TYTY
RQNY
oo~ <
N =~
RN
SRMN
3o
e
0O
WM S
NN =
RN
0
SN
N
AT
RN AN
o
Lo
©hobs
LYY
M1_55
=R

—
—
Tz
&332
RSSS
Lo

HEHE

Z

O

LN TI100N1

Papanastassiou’s SE Estimator (SEgw,,)

-
MO~
==
9~
O
=

T50N1
T200N1
T500N1

LN  T100N1

T50N1

CN TI100N1
T200N1
T500N1

White’s SE Estimator (SEgsw,, )

8
9
5

-18.6

-18.
-6
-2

-17.9 -17.9
-15.3 -19.3
-85  -7.8
-3.0  -4.3

-14.6

-10.6

-14.1
0.0

-12.1 -314 -16.1 -28.3 -18.1 -20.0
-13.7 -21.3 -89 -19.7 -10.0 -13.5
-5.0 -11.0 -3.8 -145 -39 -09
-3.5 -104 -64 -65 -76 -1.7

-11.9
-16.3
-8.0
-0.3

-14.6
-19.5
-5.2
-5.1

e
R
RN
S
ik
M255
=R R
RO
DM S
N
A
o
0 <
=
1111
T2
£333
SIS
T125
HEH
.

=

—“Qom
WOMA
R
Moem
O©ow

N R
e
VOO

G
Eteriac .
o0~ r—
N
120200
~NO

NNRD
BMK0
oMnMm

ST
2200
Nt

-21.9
-16.7
-8.9
-3.3

HRin
oo
=T
LR
N ?
2839
T

-26.9 -16.3
-17.6  -17.5
-8.1
-4.1

-13.1
-5.2

-18.5
-16.1
-11.4

-4.9
Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

-12.3

-15.7
-8.3
-7.6

-13.3

-14.5
-5.3
-8.6

RNt
AVOO
e
—
ZELZ
e
neo
— LD
ISl
Z
O

1 (SEis = SEonpi) /S Eompi

M
7

My

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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TABLE 1.16

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M12

P Py P Ay Ay An A Qu Qi Q» R R Ry Ry Ry Rge

P

The Observed Information SE Estimator (SEq)

NS
To—=a

Moo

-1.0
-0.9
-4.9
-4.3

T10N50
N T20N25
T25N20
T50N10

-14.2
-8.2

-11.4
-7.3

-4.4
-3.2
-4.5
-5.1

-11.0

-3.2
-3.5
-8.7

-14.1

-11.2
-7.1
-7.6

ocwoo
et
Z A2 Z,
Sowno
— N QD
HEEHEH

Z

=

T10N50

CN  T20N25
T25N20

T50N10

Harvey’s SE Estimator (SEy)

o

-3.4

-0.9
-0.5
-3.4

-1.0
-1.0
-5.0
-4.4

T10N50
N T20N25
T25N20
T50N10

-13.9

-11.3
-7.3
-7.7

omnoo
O AT A —
Z 222
S3183
— AN ANLO
HEEHEH

Z.

=

2 | Ne—~

oot ™m
RRRD
oo~
<t <t o<t
RRE
Rl b
OO
BERY
o0 —1-=
MmN
P50
Do bs <
[3eRinandin]
AR
SRR
MMAI—
AR
r029.1
Q00 <F 1
TYYY
Mmno®w
o~
IYYY
;M <
[Trl ey
TYYY
e
MO
seay
i
o
NO D=
=R
i
oM —
~f D~ <t
s
i
=S
[celeel wlianl
XRER
i

Rk
Pt
SN
R
W781
=N
[ injerlan]
OO —
ZLZZ
[} infen]
— AN AD
HEEHE

Z

O

Papanastassiou’s SE Estimator (SEgw,,)

T10N50

LN T20N25
T25N20

T50N10

ERAEs)
TS

-0
-1
-0
2

3
.0
2
0

-2
-2
0.
2

T10N50
CN  T20N25
T25N20
T50N10

White’s SE Estimator (SEgsw,, )

]
RESEA

©ANN
SHSD

inoore
< e

SLTd—o
=S

Sond
TN

Sy
a=q

e
— =00 —

—Nen

SRERIE

b

-1.9

-2.6
-6.5
-5.2

T10N50
N T20N25
T25N20
T50N10

T10N50

LN T20N25
T25N20

T50N10

1 (SEis = SEonpi) /S Eompi

M
7

My

Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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TABLE 1.17

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M13

P Py P Ay Ay An A Qu Qi Q» R R Ry Ry Ry Rge

P

The Observed Information SE Estimator (SEq)

=N

Lo

T50N1
LN TI100N1
T200N1
T500N1

-11.2

-2.8
-4.8
-2.4

-12.3
-6.2
-7.0
-7.6

T50N1
T200N1
T500N1

CN  TI100N1

Harvey’s SE Estimator (SEy)

T50N1
T200N1
T500N1

LN TI100N1

Smon
Smew
=T
RN
Sz
==
Nro.o._.o
=R
N~
Z
=T
1111
CZZZ
&332
RSSS
Lo

HEEH

Z

O

Papanastassiou’s SE Estimator (SEgw,,)

Mo

T50N1
T200N1
T500N1

LN  T100N1

=
VM HO
Qi
WONQ ey
(e B InXan]

i@
O
© <t

i

-11
-5
-5
-4

T50N1

CN TI100N1
T200N1
T500N1

White’s SE Estimator (SEgsw,, )

S¥Mo
P9

oTow

-17.9

-15.7
-6.1
-0.4
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

Note:

where M is the number of converged samples and SE.,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M21
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M21
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M22
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M22
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.

23



TABLE 1.23

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M23
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M23
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M31
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where M is the number of converged samples and SEey;,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M31
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M32
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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TABLE 1.28

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M32
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M33
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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1.2.2  Using The Noninformative Initial Setting

TABLE 1.31

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M11
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.

34



TABLE 1.34

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M12
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M13
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M13
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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TABLE 1.47

RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M33
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where M is the number of converged samples and SE¢,,;,; is the empirical SE estimate.
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RELATIVE BIASx100 OF SE ESTIMATORS OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M33
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Note: The entries in the table equal relative biasx100. The relative bias for the ith parameter is computed by rbias;

where M is the number of converged samples and SE,,,,,; is the empirical SE estimate.
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1.3 Mis-Coverage Rates

1.3.1 Using The Stationary Initial Setting
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TABLE 1.51

MIS-COVERAGE RATES OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M12
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MIS-COVERAGE RATES OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M12
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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MIS-COVERAGE RATES OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M31

(DIZ (I)Zl q)ZQ A21 A31 A52 AGZ Qll Q12 Q22 Rll RQZ R33 R44 R55 Rﬁﬁ

(bll

The Observed Information SE Estimator (SEo)

BRIt
A1)

OO
NolNah e
oy

[InR Ing Il in]

o
00 <f <f <

seQ
10O © <H <f
S50
01010
2T
r~ T o000
ikl
NolNajial oy

SN
S0

QR
<0100
Qeewe
[InRInpin)in]
i
< <f 0 <
emone
1O O <F
Qam
~or-©o
0 MDA

0SS~

NORS
OO <H O

Qoo
NO M~
[ Sy .
Qoo
ADLD 00D
o Ny N

Qb M©
RN
S RN

NS0
0 <F10
N Sy Ny
00

< 0000 S
[N S

AR
NN
RNy Sy
SRLRR
o0 <H ™M
o —
e
M~ o

N
MM
—
Sk
O FOof

Mo
NoRIaRInksy

RERE I
(S =T

o
COeoS

50O o
S
1119

SMacio
SN
iy SS SN

8.2
11.1

TI10N50 12.1
LN T20N25 12.6

T25N20 88 6.5

T50N10 10.8 9.1

21.5
21.6

T10N50 22.9
T50N10 18.6

CN T20N25
T25N20

Harvey’s SE Estimator (SEp)

R
[T

R
S

b=
T TANIT
R
S
N3
<00 <t
e
S S
8=
SS=
oo

SR2R
Sr=oor~

~S o~
T 5
B Tho s

TI10N50 13.8
LN T20N25 13.2
T25N20 10.3
T50N10 11.5

.8
0

11.9
T50N10 20.2 16.7 155 222 11.4 10.

16.3 23.9 13.5
16.1 20.7 11.6 11

14.9

T25N20 24.6 14.2

TI10N50 25.9
CN T20N25 23.1 184 16.2 249 13.1 11.7

Papanastassiou’s SE Estimator (SEgw,,)

QRO R
13 <o

QA
S S
oo
s ed

~oma
=00 < <

MM
WSS < <

Re~t—
< s

48%% < =N
e RO S
AAaN (Foems
MRLRL e
et = T
NNAQ (o
R
SONS |[lS e
NN ® (T
RS lowom~
S~ | o 3 S o6
BRGK |Pc806
NNLT | qmo©
NFSD |25 o5
VIKIK[ | -850
RN N mm
RNFO D | S =
NAXNN |
NARHL [ O
oSYS— | LSS
= — —
EN—H® | HoRS
[Ind Inks BInl [No} In} In)Ne)
NN | R
Lo S SN
QU0 [MROP-M
NN [N
JROR— [QQON
Mededed [Baieded
RS [HHO0
NN [FN N~
oo joomo
dined [ded =
i DR hachs
M-S~ (oo
-y foonn —
SO [Crvod
1| =0 O
<IN S 15005
wNOS [NRANe
~ooS~ [ NG
ocmnoo |ocwoo
DA PR
22N LA
SIS |S3S
SRS [ SR D
HEHEHE |HHBE
Z Z
= O

White’s SE Estimator (SFEgsw,,)

[erXer) NN}

i

AN AN

QNN

J | NS00

AN AN

SRR

Sio [ FOOD

[a o EaNEal]

oo™

s i)

MmN

NS—=Q

el [N YD

AN AN

N —O

2 Do

AN

=D one

S|l o—

—

Y| RS

NelNa}inla)

) |00

N e

WO AN~

o [ od < <F

2R [ RO

= <t <0

oW

S | < <o

|G

OO <f

g

5 |00 00 I~

0 NI~ O

5 | =00

Y |RRRA

LD 00 <f b~

7
9
8.
10.1

T10N50

LN T20N25
T25N20

T50N10

9
9.
8

TI0N50 11.

CN T20N25
T25N20

Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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MIS-COVERAGE RATES OBATAINED USING THE STATIONARY INITIAL SETTING: MODEL M33
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TABLE 1.66

MIS-COVERAGE RATES OBTAINED USING THE STATIONARY INITIAL SETTING: MODEL M32
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1.3.2 Using The Noninformative Initial Setting

TABLE 1.67

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M11
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.68

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M11
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TABLE 1.69

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M12
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TABLE 1.70

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M12
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TABLE 1.71

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M13
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TABLE 1.72

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M13
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.73

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M21
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.74

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M21
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The Observed Information SE Estimator (SEo)
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.75

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M22
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.76

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M22

(bll (DIZ (I)Zl q)ZQ A21 A31 A52 AGZ Qll Q12 Q22 Rll RQZ R33 R44 R55

&

The Observed Information SE Estimator (§Eo)

TION50 959 412 328 945 184 16.7 19.1 172 226 69 193 86 52 72 139 52 56
N T20N25 826 381 533 747 83 90 86 85 101 40 54 80 63 42 57 58 56
T25N20 75.1 45.7 457 694 68 91 74 68 61 66 48 82 48 28 56 46 5.5
T50N10 383 279 216 420 66 69 70 76 55 54 55 56 55 52 61 60 48
TIONS0 922 443 329 933 171 145 179 16.7 30.0 82 224 394 383 474 40.6 383 36.6
LN T20N25 819 374 539 76.7 101 70 94 101 150 5.0 11.0 379 478 40.0 30.1 422 43.2
T25N20 74.6 43.7 476 673 88 83 100 80 142 52 109 389 428 40.7 37.7 428 413
T50N10 40.8 27.5 233 376 64 58 68 68 108 59 9.0 403 402 413 375 405 46.1
TION50 91.2 39.1 31.8 90.2 247 242 228 204 344 253 384 370 355 36.8 33.0 324 344
CN T20N25 74.3 45.1 50.6 74.3 153 179 162 133 22.0 22.0 245 364 386 346 350 36.5 38.1
T25N20 69.6 44.6 445 68.1 11.3 133 142 10.0 195 214 221 342 382 350 319 378 394
T50N10 41.2 242 289 424 105 11.8 103 11.2 19.3 21.9 21.8 339 347 357 346 370 353
Harvey’s SE Estimator (SEg)
TION50 97.6 379 31.1 964 56.1 582 61.6 545 295 74 248 103 6.1 85 159 6.1 6.2
N T20N25 89.6 41.3 569 838 33.6 344 359 356 139 42 85 90 71 45 64 67 6.2
T25N20 83.3 51.3 51.8 78.6 314 306 293 274 150 85 114 82 54 42 67 58 6.2
T50N10 52,5 36.3 285 55.0 219 219 189 191 74 60 70 65 63 60 68 68 5.5
TIONS0 94.4 421 30.0 95.8 552 51.6 581 533 372 10.1 298 40.6 402 489 425 39.3 384
LN T20N25 884 40.0 57.0 84.5 328 31.2 359 395 198 53 154 39.3 49.0 42.0 31.8 435 455
T25N20 81.5 48.0 55.1 76.9 30.6 287 309 319 212 72 174 40.1 433 41.8 389 452 406
T50N10 54.7 34.7 321 525 206 20.1 194 19.7 143 6.4 12.0 41.7 41.2 421 38.6 415 471
TION50 93.6 37.6 29.1 935 60.3 60.0 56.4 55.0 41.4 27.8 443 39.6 384 394 347 358 372
CN T20N25 82.3 46.6 53.1 81.8 43.6 43.1 45.1 41.2 273 239 293 385 41.0 37.3 37.2 385 40.3
T25N20 77.3 51.7 493 753 37.7 39.1 375 348 254 239 283 355 38.0 36.8 328 39.3 41.1
T50N10 53.0 34.0 353 54.0 285 27.5 271 277 235 225 254 356 36.7 371 36.0 386 37.2
Papanastassiou’s SE Estimator (SEgy,,,)
TION50 954 55.3 464 93.7 189 177 195 183 241 52 205 94 56 73 143 54 52
N T20N25 821 495 635 73.7 92 95 101 91 112 43 67 75 70 48 61 66 52
T25N20 73.7 556 549 685 74 93 78 73 69 64 54 83 54 35 58 46 52
T50N10 35.5 30.3 241 397 61 73 72 79 61 52 59 53 59 50 64 61 4.7
TION50 86.5 49.3 40.7 83.2 154 13.7 164 16.6 16.0 6.2 137 149 105 201 185 74 104
LN T20N25 76.7 433 60.1 686 78 68 88 92 82 52 55 13.7 180 102 11.8 13.7 15.0
T25N20 69.1 474 53.7 602 78 82 90 77 80 53 54 150 115 108 171 16.0 12.1
T50N10 34.2 263 234 31.1 55 46 61 71 57 61 51 143 140 108 14.0 132 13.7
TION50 839 381 319 825 134 135 108 105 102 69 88 177 55 82 106 59 6.2
CN T20N25 62.9 42.0 459 638 63 9.1 6.7 6.0 62 54 55 152 51 58 95 61 93
T25N20 57.7 41.7 394 569 56 60 50 41 54 42 58 11.2 6.6 56 11.2 88 104
T50N10 29.9 199 229 302 43 43 38 56 50 57 59 99 84 90 121 100 9.3
White’s SE Estimator (S/'ngw)
TION50 93.2 54.1 441 908 19.2 173 205 174 231 52 195 88 53 6.8 138 54 56
N T20N25 80.1 49.0 626 70.3 9.1 101 103 9.0 11.0 45 67 81 65 48 63 7.0 56
T25N20 714 539 531 660 73 93 83 70 70 61 55 84 56 37 56 52 56
T50N10 34.2 303 241 387 78 74 84 85 62 58 68 61 65 61 74 66 5.7
TION50 85.6 48.1 39.5 86.7 16.7 147 179 170 141 63 114 140 98 186 161 6.2 9.6
LN T20N25 76.1 46.0 60.2 70.1 94 83 105 9.1 82 6.1 52 11.7 176 9.6 108 131 14.1
T25N20 68.8 486 549 614 88 92 96 89 72 67 54 127 107 9.7 154 150 11.3
T50N10 36.5 28.6 260 334 68 56 82 74 61 76 45 129 132 106 128 132 133
TIONS0 78.1 352 295 774 127 140 122 114 88 58 93 165 55 84 106 6.1 6.1
CN T20N25 59.0 40.6 43.7 60.1 7.7 93 75 63 55 46 55 137 54 59 95 64 95
T25N20 54.3 394 392 536 66 70 64 57 52 34 59 108 69 57 114 89 11.0
T50N10 289 19.0 222 268 6.1 6.1 5. 6. 54 51 59 93 89 91 114 91 93

Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.77

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M23

(DIZ (I)Zl q)ZQ A21 A31 A52 AGZ Qll Q12 Q22 Rll RQZ R33 R44 R55 Rﬁﬁ

(bll

The Observed Information SE Estimator (SEo)
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M23

TABLE 1.78

P P Py P Ay Ay A Ae Qu Qi Q» Ru Re Ry Ru Rss R
The Observed Information SE Estimator (§Eo)

TION50 96.7 55.2 482 956 19.8 20.1 19.5 14.1 243 70 186 108 46 7.5 140 51 5.0

N T20N25 90.0 55.8 688 8.6 91 78 77 96 84 56 52 67 76 45 66 51 58
T25N20 84.8 612 647 818 77 76 68 59 77 64 53 87 54 42 62 51 45
T50N10 59.0 47.5 421 571 6.7 58 71 63 48 62 52 86 53 51 58 50 49
TIONS0 95.7 56.2 40.5 97.2 184 139 177 158 285 82 215 289 270 371 321 26.7 253

LN T20N25 89.8 526 685 84.6 74 84 95 99 127 48 85 255 343 281 214 293 30.6
T25N20 86.0 609 65.7 787 81 98 85 56 104 58 6.6 27.7 322 279 257 323 30.7
T50N10 629 458 451 562 72 70 66 7.7 83 66 73 288 292 281 264 273 315
TIONS0 94.3 483 413 935 26.1 238 234 19.1 33.6 21.6 37.5 385 371 36.5 33.0 340 36.4

CN T20N25 81.3 57.8 59.1 839 159 159 181 125 21.5 229 243 370 402 36.1 329 37.1 378
T25N20 78.8 584 582 77.1 134 135 141 99 212 212 209 356 356 36.8 325 364 371
T50N10 55.6 44.6 42.7 57.2 105 121 94 11.7 183 19.6 20.0 341 346 344 340 381 347

Harvey’s SE Estimator (SEg)

TION50 98.1 544 469 97.6 67.8 643 694 66.8 33.6 81 280 122 58 84 163 6.1 5.7

N T20N25 94.0 61.1 73.8 90.3 459 449 471 470 131 59 91 83 86 47 75 68 6.9
T25N20 91.0 70.3 71.7 88.7 455 425 422 423 125 71 100 101 63 51 74 65 4.8
T50N10 71.1 588 522 715 304 283 276 292 66 71 82 99 64 54 67 59 55
TION50 97.0 53.8 39.7 97.8 652 642 66.5 684 37.5 10.3 29.6 309 293 389 345 292 275

LN T20N25 942 56.2 729 89.7 422 446 484 489 194 53 127 282 353 29.7 223 30.7 324
T25N20 922 684 71.8 86.5 438 443 425 413 157 63 11.3 29.7 33.7 304 274 33.7 329
T50N10 75.6 58.0 55.6 72.1 29.5 31.5 283 328 135 73 11.1 308 31.3 29.6 288 287 328
TION50 96.0 47.2 409 96.1 69.2 70.6 68.7 65.6 41.7 247 445 413 38.7 394 359 36.8 38.7

CN T20N25 86.7 62.7 63.7 89.3 559 552 56.0 53.5 29.1 246 314 399 419 381 349 385 395
T25N20 86.5 64.9 65.0 854 509 544 498 478 28.6 232 28.0 374 373 39.1 355 39.0 39.5
T50N10 67.7 549 50.7 71.7 374 36.1 33.7 385 228 21.1 263 370 364 36.7 36.7 394 36.6

Papanastassiou’s SE Estimator (SEgy,,,)

TION50 96.7 66.4 59.8 949 20.0 209 203 151 254 62 195 107 45 73 139 50 5.5

N T20N25 888 669 771 8.7 92 81 80 96 93 59 62 69 78 48 63 60 6.3
T25N20 83.2 709 724 800 84 84 71 63 83 64 66 87 61 39 67 54 49
T50N10 55.7 51.5 469 541 65 65 69 63 46 65 53 88 53 48 55 51 49
TION50 92.3 634 50.3 946 168 143 156 156 20.0 7.0 160 11.6 6.4 16.2 165 53 6.6

LN T20N25 86.8 62.1 751 804 65 80 96 93 89 43 56 106 144 9.1 9.2 105 122
T25N20 824 672 726 753 79 88 92 58 79 54 47 126 104 73 126 124 98
T50N10 58.3 47.6 468 509 70 74 69 69 47 66 48 108 92 89 109 87 96
TION50 87.8 474 39.6 879 129 121 114 10.8 108 6.5 109 163 6.2 7.7 11.0 62 6.5

CN T20N25 732 529 542 711 63 72 71 58 55 44 74 134 60 68 96 64 94
T25N20 684 53.6 544 664 6.3 60 59 41 56 46 6.6 11.8 72 59 11.0 82 104
T50N10 44.2 382 357 446 46 52 41 51 56 41 63 97 83 84 102 102 7.3

White’s SE Estimator (S/'ngw)

TION50 94.4 64.0 58.0 932 19.2 205 203 152 242 52 184 103 50 7.6 13.7 50 5.2

N T20N25 859 652 762 8.4 96 81 77 85 94 58 66 65 70 49 6.0 66 6.3
T25N20 804 699 711 762 86 79 73 68 80 63 73 92 64 45 70 56 49
T50N10 524 50.5 457 522 64 68 83 67 52 68 56 92 58 55 67 53 56
TION50 89.6 61.8 49.9 908 176 142 16.0 159 185 7.0 135 10.7 6.3 159 13.8 48 59

LN T20N25 847 624 740 789 71 86 93 108 86 44 55 92 146 86 79 99 109
T25N20 80.7 685 722 748 82 99 99 66 78 60 43 108 101 6.7 11.2 114 89
T50N10 58.1 49.1 472 502 75 84 72 83 55 77 57 96 89 84 94 82 97
TION50 82.1 438 36.5 81.6 139 138 127 112 83 50 103 154 64 7.7 112 57 6.8

CN T20N25 69.3 51.7 51.8 679 7.6 85 88 6.7 53 36 70 124 66 68 94 64 96
T25N20 65.1 51.3 50.5 634 65 70 68 49 50 39 6.0 109 75 57 104 9.0 104
T50N10 419 36.2 339 436 56 6.1 4. 6. 51 41 65 91 85 86 102 98 74

Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.79

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M31
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Note: Entries in the table are percentages. The norminal level of mis-coverage rates is 5%.
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TABLE 1.80

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M31

(DIZ (I)Zl q)ZQ A21 A31 A52 AGZ Qll Q12 Q22 Rll RQZ R33 R44 R55 Rﬁﬁ
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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TABLE 1.81

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M32
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Note: Entries in the table are percentages. The norminal level of mis-coverage rates is 5%.
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TABLE 1.82

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING: MODEL M32

(DIZ (I)Zl q)ZQ A21 A31 A52 AGZ Qll Q12 Q22 Rll RQZ R33 R44 R55 Rﬁﬁ
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The Observed Information SE Estimator (SEo)
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Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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Note: Entries in the table are percentages. The norminal level of mis-coverage rates is 5%.



TABLE 1.84

MIS-COVERAGE RATES OBATAINED USING THE NONINFORMATIVE INITIAL SETTING

: MODEL M33

P P Py P Ay Ay A Ae Qu Qi Q» Ru Re Ry Ru Rss R
The Observed Information SE Estimator (§Eo)

TION50 98.8 924 922 99.1 251 249 26.0 227 272 80.0 307 71 59 63 84 62 64

N T20N25 69.8 173 19.1 628 189 174 209 204 114 182 79 100 59 53 81 65 52
T25N20 59.3 11.0 121 50.2 174 159 176 13.1 90 81 64 99 52 47 87 51 6.2
T50N10 328 78 6.6 320 107 109 99 99 35 54 30 72 46 47 65 59 52
TION50 97.3 86.8 85.0 98.7 304 27.8 298 251 31.5 76.1 351 448 476 54.2 46.5 454 46.2

LN T20N25 743 249 303 66.3 24.0 242 245 26.1 193 222 14.7 50.1 60.0 52.3 47.3 54.8 56.7
T25N20 60.2 142 17.0 523 21.0 204 186 172 91 106 7.6 551 558 51.8 53.6 57.1 544
T50N10 36.4 10.8 10.6 342 128 9.5 122 126 54 62 49 56.7 541 557 525 53.1 578
TI10N50 973 874 87.0 96.7 40.6 36.7 349 293 381 731 358 358 36.0 347 358 352 31.5
CN T20N25 69.0 34.8 35.6 69.5 357 321 319 257 259 354 276 347 391 36.5 331 37.1 373
T25N20 61.2 234 251 55.6 249 29.0 255 23.0 20.7 273 227 37.0 36.5 374 36.7 41.0 385
T50N10 30.3 152 13.9 304 145 128 152 17.9 164 21.7 192 330 367 344 361 37.0 365

Harvey’s SE Estimator (SEg)

TION50 97.5 69.5 71.5 96.7 352 343 356 30.2 370 831 405 98 69 76 125 78 8.1

N T20N25 61.3 11.9 122 56.1 49.3 50.1 534 549 236 231 17.7 121 74 60 99 71 6.3
T25N20 55.1 6.4 82 444 527 493 51.7 489 16.5 102 127 126 6.9 57 104 58 7.0
T50N10 328 69 63 31.6 357 357 353 348 74 69 57 81 52 59 78 68 58
TIONS0 949 634 64.5 96.5 40.1 377 384 355 382 794 419 495 496 559 49.8 483 47.7

LN T20N25 674 189 21.0 60.8 53.8 534 542 56.6 282 26.6 225 522 61.9 542 49.0 559 58.2
T25N20 54.6 104 128 473 523 53.0 54.7 523 152 132 13.7 56.3 57.7 53.5 54.5 589 56.0
T50N10 339 10.8 10.0 335 369 339 374 380 92 78 92 585 554 56.7 53.3 54.8 59.2
TION50 93.6 69.6 67.2 94.0 533 473 476 41.8 40.6 759 39.7 36.7 398 375 379 375 333
CN T20N25 60.7 283 26.8 614 63.1 609 587 545 334 41.0 349 36.6 42.1 386 35.6 38.7 39.1
T25N20 56.8 18.5 22.3 52.7 57.5 586 55.0 53.1 29.8 32.8 30.1 40.3 39.3 39.2 382 434 41.0
T50N10 39.1 17.8 16.9 404 428 421 443 456 245 272 254 36.0 382 378 388 39.1 387

Papanastassiou’s SE Estimator (SEgy,,,)

TION50 96.6 919 91.5 964 20.1 183 20.0 173 176 71.8 208 45 47 46 45 52 53

N T20N25 634 271 305 56.2 157 143 173 17.7 7.7 130 6.1 84 51 45 6.6 62 4.7
T25N20 58.1 27.1 26.6 48.1 154 144 155 107 59 66 52 93 50 46 78 47 56
T50N10 35.6 19.7 182 350 9.6 99 84 86 39 51 37 72 46 51 72 55 50
TION50 92.7 85.7 822 947 199 172 20.1 164 153 60.7 188 11.6 9.5 192 123 82 109

LN T20N25 64.7 298 37.7 54.0 16.0 16.6 186 191 7.7 159 6.1 162 19.6 11.5 158 17.0 194
T25N20 50.9 24.5 288 42.7 152 144 11.3 113 50 57 33 194 145 128 220 176 14.2
T50N10 344 202 209 319 89 74 93 96 33 58 28 183 166 153 192 169 14.7
TION50 924 84.7 822 919 216 201 147 129 88 329 83 93 42 42 61 67 56
CN T20N25 53.9 36.3 34.6 54.7 16.2 145 127 125 57 92 44 121 53 57 7.7 62 83
T25N20 46.3 24.1 27.1 424 109 123 95 98 32 51 32 112 6.3 57 129 83 9.7
T50N10 27.0 122 122 275 42 40 55 61 39 29 45 103 80 86 11.3 86 9.2

White’s SE Estimator (S/'ngw)

TION50 96.3 914 91.3 96.0 18.6 173 189 16.5 14.0 69.5 157 46 49 46 43 53 52

N T20N25 61.0 26.1 29.8 54.0 15,5 143 180 164 73 120 50 83 50 48 7.1 65 48
T25N20 54.4 255 26.7 46.1 157 143 154 121 63 59 47 89 57 48 77 47 6.0
T50N10 35.7 19.0 188 333 109 105 88 101 39 54 38 77 49 53 74 63 52
TION50 91.1 84.8 81.6 92.6 195 173 192 157 13.6 582 16.7 103 9.8 195 11.0 88 108

LN T20N25 63.0 30.2 372 532 17.1 16.6 188 186 85 146 6.6 14.8 20.0 11.1 144 16.6 18.3
T25N20 49.3 254 29.1 433 170 166 131 134 55 56 4.1 183 138 126 20.5 16.7 1338
T50N10 36.3 22.7 219 330 93 94 98 106 34 65 41 178 153 147 179 162 145
T10N50 90.5 834 79.7 90.1 209 20.0 13.6 128 91 303 89 89 37 50 58 61 57
CN T20N25 50.5 34.3 339 521 159 146 136 129 48 88 39 11.8 52 58 82 6.1 83
T25N20 444 223 264 394 11.1 139 11.0 105 32 49 31 118 7.7 59 124 85 98
T50N10 25.7 12.6 124 257 58 48 69 71 42 41 44 103 84 80 109 82 9.7

Note: Entries in the table are percentages. The nominal level of mis-coverage rates is 5%.
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