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kkkkkkkkkkkkkkkkkkkkkkkkkhkkkkkkkkhkkkkkkkkkkkk

*hkkkkkk MAIN PROGRAM kkkkkkkkk
kkkkkkkkkkkkkkkkhkhkhkhkhkhhkkhkhhkhkhhkkhkkkkhkkkkx «
DOUBLE PRECISION X,XX,T,MUE,XY,B9CBAR1 ,SD1ALPHA,BETA
COMMON /DATA/X(5000)
ICONST/MUE
T_STU/STUD_T
IPOWERNCONS
ISEED/1X
DIMENSION XY (5000),B(5000)
DATA ITS1,ITS2,ITS3/0,0,0/
DATA ITJS1,ITJS2,ITIS3/0,0,0/
DATA ILCULC2,ILC3/0,0,0/
DATAISUTLISUT2,ISUT3/0,0,0/
OPEN(6,FILE-C\FORTRAN\OUTPUT.OUT)
IX = 973253
N= 10
VK =0.0
SIGNIFICANT =0.01
LOOP1 = 5000
ALPHA = 0.8630
BETA= 1.0000
DMEAN = 0.0000
SIGMA = 0.0831
TS1 =0
TS2 =0
TS3 =0
TIS1=0
TIS2=0
TIS3=0
TLC1=0

TLC2=0
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o OO O O o o

D

TLC3=0
TSUI=0
TSU2=0
TSU3=0
ITSL=0
ITS2= 0
ITS3= 0
ITJS1 =0
ITIS2=0
ITI$3=0
ILC1=0
ILC2=0
ILC3=0
ISUTL =0
ISUT2=0
ISUT3 =0
kkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkk
* MEAN AND STANDARDIVATION *
* OF POPULATION *

****’*‘**‘*‘**’*************************************

* GAMMA DISTRIBUTION *
***************************************************+
SDP = SQRT(ALPHA*(BETA**2))
VCONS = VK*(SDPISQRT(N))
MUE = (ALPHA*BETA)

***m*’**********************+******* kkhkkkkk

*  LOG-NORMAL DISTRIBUTION *

ZM = (EXP(DMEAN))**2

zw = EXP(SIGMA**2)

ww =zw-l

SDP = SQRT(ZM*ZW*WW)

VCONS = VK*(SDP/SQRT(N))

MUE = (EXP(DMEAN+(SIGMA**2)/2))

110



O OO OO OO OO O OO O o o

*****'I'****‘****+******‘******'i'*******'i‘**‘ ¢ R SRR R bl

* WEIBULL DISTRIBUTION

*’*’**‘**’***’********‘ ‘**+****+ +*~k*~k*‘*‘*+ +**‘*" ‘***

*

*

*

*

BECAUSE MEAN = BETA*FG(1+(1/ALPHA))
AND  SD=BETA*SQRT(FG(+(2/ALPHA))
-FG (1+(1/ALPHA))**2)
SOTHAT WC = FG(1+(1/ALPHA))
CONS = SQRT(FG (+(2/ALPHA))

-FG(I+ (1L/ALPHA))* *2)

*

* IF FG=GAMMA FUNCTION

Sekok ek ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ok ek ok ok ok
MUE = 1.0779
GFSD= 1.2533

SDP = BETA*GFSD ~

VCONS = VK*(SDP/SQRT(N))

0 khkkkkhkkhkhkkhkhkkhkhkhkhkhkhkhkhkhkhkhkhhkhhkkhkhkhkhkhkhkhkhhhhhkkkhkhkhkhkhkhkhkkkkkkkxkx

10

DO 50J= |,LOOPI

DO 101= 1N

ALi-HA = 0.8630

BETA = 1.0000

DMEAN = 0.0000

SIGMA = 0.0831

CALL GAM_1(ALPHA XX)

CALLGAM _2(ALPHA XX)

CALL GAM_3(BETAXX)

CALL WEI(ALPHA BETA XX)
CALLLOGN(DMEAN,SIGMA IKXX)
X (1) = XX

XY (1) = XX

B(I) = X(I)+VCONS

CONTINUE

CALL XBAR_SD(XBAR1 SD1,N,B)
CALL STUDENT(T,N,XBAR1)SD1)
STUD T=T

CALL CRI_TSD(STUD_T,ITS1,ITS2,ITS3)
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60

70

120

130

CALL JOHNSON(T_JOHN,N3XBAR1)SD1,SXXX1)
T1=T _JOHN

CALL CRI_TJH(T 1 TJS 1JTJS2 ITIS3)
CALLL_CHEN(T_CHEN,STUD_T,N,SD 1,SXXX1)

CALL CRI_TLC(T_CHEN,ILC1,LC2,ILC3)

CALL SUT(T_SUTLT_SUT,N,T1XY)
CALLCRI_SUT(T_SUT1,T_SUT,ISUT1ISUT2,ISUT3 T1)
CONTINUE

TS1= FLOAT(ITS1)/LOOP1

TS2 = FLOAT(ITS2)/LOOP 1

TS3= FLOAT(ITS3)/LOOP 1

TJS1 = FLOAT(ITJS 1)LOOP 1

TJS2= FLOAT(ITJS2)ILOOPI

TJS3= FLOAT(ITIS3)/LOOPI

TLC1 = FLOAT(ILC 1/LOOP1

TLC2 = FLOAT(ILC2)/LOOPI

TLC3 = FLOAT(ILC3)/LOOPI

TSUI = FLOAT(ISUTI)/LOOPI

TSU2 = FLOAT(ISUT2)/LOOP 1

TSU3= FLOAT(ISUT3)/LOOPI

WRITE(6,*) ; Kk kK RhKK g KR RAAK A
WRITE(6,60) TS1,TS2,TS3

FORMAT(8X,TSI = 'F6.4,6X,TS2 = 'F6.4,6X,TS3 = \F6.4)
WRITE (6,70) TIS1,TIS2,TIS3
FORMAT(8x,TJSI = '(F6.4,6X, TIS2 = ' F6.4,6X,TIS3 = *,F6.4)
WRITE(6,120) TLC1,TLC2,TLC3

FORMAT(8X,TLC 1= \F6.4,6X,TLC2 = ' F6.4,6X,TLC3 = \F6.4)
WRITE(6,130) TSU1,TSU2,TSU3

FORMAT(8X,TSU1="?6.4", 2 =" F6.4,6X,TSU3 =" F6.4)

STOP

END

1
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*kkkkkkk

C *x*x*xxxx GENERATE RANDOM NUMBER
O FERRERkkkkkkkkkkkkkokkk ko kokkkokokkk ko kokok ko okk koo kok
SUBROUTINE RAND(IX.YFL)
REAL YFL
1Y = DC*16807
IF(IY.LT.O) IY = 1Y+2147483647+1
YFL=1Y
YFL«=YFL*0.465661E-9
IX =1Y
RETURN

END

0

c ***** GAMMA DISTRIBUTION :0< ALPHA<] *****

Q kokkok ok kkok ok okok ok ok ok ok K Kk ok ok ok ok ok kK ok ok ok K Kk kK Kk ok kK Kk kK Kk

SUBROUTINE GAM_1 (ALPHAXX)
DOUBLE PRECISION XX,ALPHA,B,P,Y,CHK1 CHK2
COMMON /SEED/LX
B = (EXP(D)+ALPHA)EXP(1)
10 CALL RAND(IX,YFL)
RONE = YFL
p = B*RONE
CALL RAND(IX,YFL)
RTWO = YFL
IF (P.GT.1.00) GOTO 40
Y = p**( 1.00/ALPHA)
CHK1 = EXP(-Y)
IF (RTWO.LE.CHK1) THEN
XX =Y
ELSE
GOTO 10
END IF
RETURN
40 Y = -ALOG((B-P)/ALPHA)
CHK2 = Y**(ALPHA-1.00)



IF (RTWO.LE.CHK2) THEN
XX=Y

ELSE
GOTO 10

END IF

RETURN

END

(2 kkkkkkkkkhkkkhhkkhkhkkkhhkhkhkkhkhkkhkhkkhkkhkhkkhkhkkhkhkkhkkhkhkkhkhkkhkkkhkkhkhkkhkkx

c

Q

10

*kkkk

SUBROUTINE GAM_2(ALPHA ,XX)

DOUBLE PRECISION XX,ALPHA

COMMON /SEED/IX
Al= 1/SQRT((2*ALPHA)-1)
A2 = ALPHA-ALOG(4)
A3 =ALPHA+0/AL)
A4 = +ALOG(4.5)
CALL RAND(IX,YFL)
RANI = YFL
CALL RAND(IX,YFL)
RAN2 = YFL
V=AFALOG (RAN 1/(1-RANI))
Y = ALPHA*EXP (V)
Z= (RAN1**2)*RAN2

= A2+(A3*V)-Y
CHK1 = W+(A4)-(4.5*2)
IF (CHK1.GE.O) THEN

XX =Y
RETURN
END IF
CHK2 = ALOG(2)
IF ( .GE.CHK2) THEN
XX=v

ELSE

GOTO 10

GAMMA DISTRIBUTION : ALPHA >1

kkkkkkkkkkhkkkkhkkkhkkhkhkkhhkkhkkhkkhkhkkhkkkhkkhkkhkhkkhkkhkhkkhkkhkkhkkkhkkkxkx

*‘*‘*
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END IF
RETURN
END
ek WG ek kR ARk Rk R XKk
C o
il GAMMA DISTRIBUTION: ALPHA =1

0 kkhkkkkkkkkhkkkhhkkkhkhkkkhhkkhkhkkkhkhkkhkhhhkhkhhhkhhkkhkhhhkhkhkkhkhhhkhkhkkkx

SUBROUTINE GAM_3(BETA XX)
DOUBLE PRECISION XX,BETA
COMMON/SEED/IX
10 CALL RAND(IX,YFL)
V = -ALOG(YFL)
XX = BETA * V
RETURN
END

0 kkhkkkkkkkkkhkkkhkkkkkkhkkhhhkhkhkhkhhhkhkkhkhkhhhkhkhkkhhkkkxkx

[ RO EIBULL DISTRIBUTION #wisssswnss
0 *****+***********+*********+********‘****‘*4******
SUBROUTINE WEI(ALPHA,BETA XX)
DOUBLE PRECISION XX,ALPHABETA
COMMON /SEED/IX
CALL RAND(IX,YFL)
AK=-ALOG(YFL)
W x = 1LO/ALPHA
XX= BETA*(AK=W X)
RETURN

END

0

0 FFxxxExgrxix NORMAL DISTRIBUTION &% e *e*e*x*
0

SUBROUTINE NORM(DMEAN,SIGMA,IK XL)
DOUBLE PRECISION XL

COMMON /SEED/IX

Pl= 3.1415926

IF IK.EQ.I) GOTO 10

5 CALL RAND(IX,YFL)



EF((YFL.LE.O.).OR.(YFL.GT.1.)) GOTO 5
RONE = YFL
6 CALL RAND(IX,YFL)
IF (CYFL.LE.O.).OR.(YFL.GT.1.)) GOTO 6
RTWO = YFL
ZONE = SQRT(-2*ALOG(RONE))*COS(2*P*RTWO)
ZTWO = SQRTC-2*ALOG (RONE))*SIN(2*PI*FRTWO)
XL =ZONE * SIGMA+ DMEAN
DC=1
RETURN
10 XL =ZTWO* SIGMA + DMEAN
IK =0
RETURN

END
O kkkkkkkkkkhkkkhhkkhkhkkkhrkhkhkkhhkkhhhkhrhhkkhhkkhkhkkkhkhkkhkx

¢ xxxxxxxxx | OGNORMAL DISTRIBUTION  ** ks xxxxx
0

SUBROUTINE LOGN(DMEAN ,SIGMA,IK,XX)
DOUBLE PRECISION XX.X.XL
COMMON /SEED/IX

* IDATA/X(5000)
CALLNORM(DMEAN,SIGMA,IKWXL)
XX = EXP(XL)
RETURN

END

0
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kkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkk

C  eee*ex* CALCULATE X BAR AND STANDARD DIVATION ****xks*ikx

O kkhkkkkkkkkkhkkkhkhkhhhkhkhhkhkhhkkhkhhhkhhhkhkhhkkhkhhkhkhhkkhkhkkhkhhhkhkhkhkhkhrhkhkhkhkhhkkkxx

SUBROUTINE XBAR_SD(XBAR1,SD1,N,B)

DOUBLE PRECISION X,SX,SXX,SXX1 XBAR1ED1VAR,B
COMMON /DATA/X(5000)

DIMENSION B(5000)

SX =0.00

sxx =0.00



SXX1 =0.00
DO 10 1=1N
SX = SX+B(l)
10 CONTINUE
XBAR = SX/N
XBAR1 = XBAR
DO 20 1=1,N
SXX = (B()-XBAR1)**2
SXX1 = SXX1+SXX
20 CONTINUE
VAR=(SXX1V(N-1)
SD = SQRT(VAR)
SD1 = SD
RETURN
END

(? kkkkkkkhkkkkkkkkkhkkkhkkkhkkkkhkhkkhkkhkkkhkhkkhkkhkkkhkhkkkhkhkkkhkkkkx

C ¥¥FERIREE CALCULATE STUDENT T TEST **e*+tee*
(? *kkkkkkhkkkkhkhkhkkhhhhhhhhhhhhhdhhhhhhhhhhkhhhkhhhkkhhxdxkx
SUBROUTINE STUDENT(T,N>XBAR1,SD 1)

DOUBLE PRECISION TN,SNSMMUE(XBAR1,SD1
COMMON /CONST/MUE

TN =N

SN = SD1/SQRT(TN)

T= (XBAR1-MUE)/SN

RETURN

END

(2 kkkkkkkhkkkhkkhkkkhkkkkhkkkhkhkkkhhkkhkhkkkhhkkhkhkkkhhkkhkhkkkhkhkkkhkxkx

C  *¥*xxxx CALCULATE JOHNSON'S T TEST ***#*xxsxx

c kkkkhkkhkkkkkhkkhkkhhhhkhkhkhkkhkkhkkhkkhkhkhkkhkkhkhkkhkhkhkhhkhhhkhkiiid
SUBROUTINE JOHNSON(TJOHNN3>XBARI,SD1,SXXX1)
DOUBLE PRECISION MUE,B>XBAR1)SD1
COMMON /CONST/MUE
DIMENSION B(5000)
sxxx =0.0

SXXX1 =0.0

117



DO 10 1=1,N
sxxx = (B(I)-XBAR 1)**3
SXXX1 = SXXX1+SXXX

10 CONTINUE
TMOMENT = SXXX1/(N)
TJ1= XBAR1-MUE
TJ2=TMOMENT/(6*(SD 1**2)*N)
TJ3= TMOMENT*(TJ 1¥%2)/(3*(SDI **4))
TJ4= SQRT((SD 1yw2/(N))
TJOHN = (TJL+TJI2+TI3)/TI4
RETURN
END

0 khhkkkhkhkkhkhkhkhkhkhkhkhkhkhkhhkkhhkhkhkhkhkhkhhkkkkhhkhkhkhkhkhkhkkkkkkkx

¢ ***** CALCULATE LING CHEN'S T TEST ******%*x
c KEAKRKRRIAKR KR RAR R Rk Rk AR hhhhkhhhrhhkhhhhhrkhhhhkhhrditkx
SUBROUTINE L_CHEN(T_CHEN,STUD_T,N,SD1BXXX1)
DOUBLE PRECISION X,SD1
COMMON /DATA/X(5000)
REAL LC1,LC2
SKEW=(SXXX1 *N)/((N-1)*(N-2)*(SD1 **3))
LC1= SKEW*(1+2*(STUD T **2))/(6*SQRT(N))
LC2 = (SKEW**2)*(STUD_T+2*(STUD_T**2))/(9*N)
TCHEN = STUDT+LCH-LC2
RETURN
END

(2 kkhkkkkkkkkhkkkkhhkkkkhhkkkhkhkkhkhkkhkkhkhkkhkhkkhhkkkhkkhkkhkkhkkkkhkkk

C *x*xxkxx  CALCULATE BOOTSTRAP  **e ¢ ¢*ricxg*
(2 *kkkkkkkkkhkhhkkhhhhkhhhhkhhhhhkhhhhhhhhhhhkhhhhhikiidx
SUBROUTINE B_STAP(NWXY,T_JHON)
DOUBLE PRECISION PP,XY,B,XBAR1,SD1
COMMON /POWER/VCONS
* ISEED/IX
DIMENSION PP(5000)XY (5000),B(5000)
DO 111=1,N

PPG) = FLOAT(I)/FLOAT(N)
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n CONTINUE
DO 20J= 1N
CALL RAND(IX,YFL)
DO 10IT =1,N
m=1T-I|

IF 1IT1.EQ.0) THEN

Al =0.0
ELSE

Al = PP(ITI)
END IF

A2 = PP(IT)

IF ((YFL.GT.A1).AND.(YFL.LE.A2)) THEN

B(J) = XY(IT)+VCONS

END IF
10 CONTINUE
20 CONTINUE

CALL XBAR_SD(XBAR1,SD1,N,B)
CALLJHONSON(T_JHON,N,B,XBAR1,SD1,sxxx 1)
RETURN

END

C kkhkkkkkkkhkkhhkkhkkhkkkhkkhhhhhkhrkhhhhhhrkhhihrkhrhhkrkixxx

C +xxxx CALCULATE SUTTON'S COMPOSITE TEST ***
Q khkhkhkhkhkhkhkkhkhdhhhkhkhhhhddhhhhhddhhhhhdhdhhhhddhhhhkddhhhkkd
SUBROUTINE SUT(T_SUT1,T_SUT,N,T19CY)
DOUBLE PRECISION XY ,MUEXBAR_TVAR_T:SD_T,SXX11XX
COMMON /CONST/MUE
* IPOWER/VCONS
* ISEED/IX
DIMENSION TT(5000),XY (5000)
LOOP =120
DO 30 1=1,LOOP
CALL B_STAP(N,XY,T_JHON)
TT()= TIHON
30 CONTINUE
SX=00
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(

SXX=00

SXXL =0.0

DO 1101=1,L00P

SX = SX+TT())
CONTINUE

XBAR_T = SX/LOOP

DO 1501=1,LOOP

SXX = (TT()-XxBAR_T)**2
SXX1 = SXX1+SXX
CONTINUE

VAR_T = (SXX 1/(LOOP-1)
SD_T =SQRT(VAR_T)

T SUTL = TL/SD_T
AA = N-1

BB = N-3

TSUT = AA/BB

T_SUT = (SQRT(TSUT))*(T_SUT1)

RETURN

END

ol CRITICAL STUDENT

khkkkkhkkkhkkkhkhkhkhkhkhkhkhkhkhkhkhkhkkkkkkkkhkhkhkhkhhkkkkkkk**

SUBROUTINE CRI_TSD(STUD_T,ITS1 ,ITS2,ITS3)

INTEGER ITS1,ITS2,ITS3

REAL LEFT,RIGT,HALT1 ,HALT2

kkhkkkkkhkkkkkkhkkkk*k 90% kkkkkkkkhkkhkkhkkhkhkkkk*x

LEFT =-1.383
RIGT = 1.383
HALT1 =-1.833

HALT2 = 1.833

*kkkkkkkkhkkhkkkkkkk 95% kkkkkkkkhkkhkkhkkhkhkkkk*x

LEFT =-1.833
RIGT = 1.833

HALT1 =-2.262

HALT2 = 2.262

2 e e e R R X LTI

* k%
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C  rreERRpRyiyike QQUf REKKNKKL kg ¢ @ ¢k

LEFT =-2.821

RIGT = 2.821

HALT1 =-3.250

HALT2= 3.250

IF (STUD_T.LT.LEFT) ITS1 = ITS1+1

IF (STUD_T.GT.RIGT) ITS2 = ITS2+1
IF((STUD_T.LT.HALT1).0R.(STUD_T.GT.HALT2)) ITS3 = ITS3+1
RETURN

END

C kkkkkkkkkkkkkkkkkkkkkkkkkkkkkkkhkkkkhkkkhkkkhkkkk

C e CRITICAL JHONSON *E*

) Fiiobkkoo IR ok A B ok
SUBROUTINE CRI_TJH(T1,ITJS1,ITJS2,ITJS3) *
INTEGER ITJS1,ITJS2,ITJS3

REAL LEFT,RIGT,HALT1 ,HALT2

¢ Kkkkkkkkkkkkk k% 90% khkkkhkkhkkhkkkkkkhdkkhk
LEFT =-1.383
RIGT = 1.383

HALT1 =-1.833
HALT2 = 1.833
Q Khkkk kKKK KKK KKk Kk 95% KKk KKK KKK KKK K Kh KKK
LEFT =-1.833
RIGT = 1.833
HALT1 =-2.262
HALT2= 2.262
C rmmmknankk QQUf KRR AR Ak
LEFT =-2.821
RIGT = 2.821
HALT1 =-3.250
HALT2= 3.250
IF(TI.LT.LEFT) ITISL = ITJS1+1
IF(TLGT.RIGT) ITJS2 = ITIS2+1

IF (T1.LT.HALT1).0R.(T1.GT.HALT2)) THEN

ITIS3 =1TJIS3+1



122

ENDIF
RETURN
END

Q kkhkkkkhhhkkkkkkkhkhkhhhhhhhhhhhhhhkhhhhhkhkhkhkhkhkkkkx*x

C Ak CRITICAL LING CHEN
Q *hkkkkkkkhkhkkhkkhkhhhkkhhhhkkhhhkhhhhdhhhdhhkhhhhhhrikikkx
SUBROUTINE CRI_TLC(T_CHEN,ILC1,ILC2,ILC3)
INTEGER ILC1,ILC2,ILC3
REAL LEFTZ,RIGTZ,HALTZ1,HALTZ2
O mwmmmksnesne QOYp KRKKKEXRK KRR %
LEFTZ =-1.332
RIGTZ = 1.332
HALTZ1 =-1.739
HALTZ2 = 1.739
O memkmmernaaee QBYp KRR KK EXRK AR %
LEFTZ =-1.739
RIGTZ = 1.739
HALTZ1 =-2.111
HALTZ2= 2111
Q #‘%W*W*** 990A) "'**’**W\*'P\'*.
LEFTZ =-2.574
RIGTZ = 2.574
HALTZ1 =-2.913
HALTZ2 = 2.913
IF (T_CHEN.LT.LEFTZ) ILC1 = ILC1+1
IF (T CHEN.GT.RIGTZ) ILC2 = ILC2+1
IF (T_CHEN.LT.HALTZI).OR.(T_CHEN.GT.HALTZ2)) THEN
ILC3 = ILC3+1
ENDIF
RETURN

END



c kkhkkkkkkkkhkkkkhhkkkhkkhhkkhhkkhkkhkkhkkhhkkhkkkhkkhkkhkkhkkkikk

C  xrxnx CRITICAL SUTTON Kk k

(2 *kkkkkkkhkhkkhhkhkkkhhhhhhkkkhhhhhkhhhhhhkhhhhhkhkhhkhikik
SUBROUTINE CRI_SUT(T_ UT1,T_SUT,ISUT1ISUT2,ISUT3,T1)
INTEGER ISUT1,ISUT2,ISUT3

REAL LEFTRIGT,HALT1,HALT2)LEFZ RIGZ,HALZ1,HALZ2

Q %k Kk ok ok ok ok ok ok ok ok ok ok ok ok 90% dkkhkkkhkhkhkhhhrkhk
LEFT =-1.383
RIGT = 1.383

HALT1 =-1.833
HALT2 = 1.833
LEFZ =-1.282
RIGZ = 1.282
HALZ1=-1.645
HALZ2 = 1.645
Q  mEmEmEwmaEaxkak QRO KRR KA KKK A KKK KKk
LEFT =-1.833
RIGT = 1.833
HALT1=-2.262

HALT2= 2.262

LEFZ =-1.645
RIGZ = 1.645
HALZU=-1.960

HALZ2 = 1.960
Q kkkhkkkhkhkkkkKhkkk 99% **+*+****+*+~k.*‘
LEFT =-2.821
RIGT = 2.821
HALT1=-3.250

HALT2 = 3.250

LEFZ =-2.327
RIGZ = 2.327
HALZ1=-2.575

HALZ2 = 2.575
IF ((TI.LT.LEFT).or.((T_SUTI.LT.LEFZ).OR.(T_SUT.LT.LEFT)))

ISUT1 = ISUT1+1



IF ((TI.GT.RIGT).or.(T_SUTLGT.RIGZ).OR.(T_SUT.GT.RIGT)))

*

ISUT2 = ISUT2+1

IF (((TI.LT.HALTI).OR.(T.GT.HALT2)).or.

END

(((TSUTLLT.FIALZ 1).0R.(T_SUT 1.GT.HALZ2)).OR.
((T_SUT.LT.HALT1).0R.(T_ UT.GT.HALT2)))) THEN
ISUT3 = ISUT3+1

ENDIF

RETURN

124



FwraNnsaluniingas
CHuLALONGKORN UNIVERSITY



126

In) © (Bootstrap Method)

?2J

(Bradley Efron) ' . .1979 N
( ith replacement) ,

(Sampling with replacement)
?1

(Probability)

UN N
[0,1] 2

UN

[C ]

A W DN
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01
01
01
0.1
01
01
01
01
0.1

0.48
0.24
0,61
0.30
0.9

01

03
04
0.5
0.6
0.7
0.8
0.9
0.10
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0.1

0.01-0.10
0.11-0.20
Ogr,.0O
0.31-0.40
0.41-0.50
osﬁ NEH
0.61-0.70
0.71-0.90
0.81-0.90
091- 100
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