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N=10

=0.1

8=0.3

6=0.6

8=0.7

8=0,9

N=50

8=0.5

6=0.9

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E,

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean

M.S.E.

Mean
M.S.E.

Mean

M.S.E.

QQOO

Fa 1D
N N
e, 84y
0.102236  0.112459
0.079730 0.096623
0.212560  0.233816
0.087040 * 0.100448
0.370051  0,407057
0.085692 0.091893
0.454936  0.500429
0,078646 0,079614
0.539206 0.593126
0.089602 0.088558
0.656947  0,722641
0.107576  0.090144
8, 8,
.104149  0.106232
.017426  0.018150
.268159 0.273522
0.022439  0.022991
.471581  0.481013
0.017651 0.017885
0.551330 0.562356
.014048 0.013568
0.664881 0.678178
0.010082 0.009683
.842880 .859738
.012219 .010939

A
6.1

0.092012
0.064641

10.191305

0.076124

0.333047
0.083605

0.409442
0.082970

0.485285
0.097737

0.591253
0.134610

"

8.y

0.102066

.016723

0.262796
0.021960

L462150

0.017609

0.540304
0.014780

0.651583
0.010843

.826022

0.014074

Fa

-}

0.122683
0.115319

0.255072
0.116347

0.444063
0.102210

0.545924
0.08587“

0.64T7OHT
0.094603

~
ez

0.108315
0.018898

.278885
.023619

0.490445
0.018309

0.573384
0.013341

0.691477
0.009644

0.876596
0.010236
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0.788387
0.082314
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N=100

Mean
M.S.E.

Mean

M.S.E.

Mean
M.S.E,

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

Mean
M.S.E.

12
8, 8,
0.115177 0.116328
0.009393  0.009614
0.302779 0.305807
10.011086. 0.011334
0.490543 0.495448
0.007241 0.007316
0.586710 0.592577
0.006328 0.006341
0.684264 0.691107
0.005783 ~ 0.005726
0.869438 0.878132
0.003040 0.002627
60 6\
.097046 .097369
.003326  0.003346
0.294013 0.294993
0.002716 0.002723
.1498883 500546
0.002864 0.002882
0.597357 .599348
0.002029 0.002036
0.702248 .704589
0.001474 .001500
.892198 .895171
0.000956 .000925

4
7

N
8 -4

G.114025

0.009177 -

0.299752
0.010858

0.485636

~ 0.007215

0.580843
0.006406

0.677421

- 0.005935

0.860744
0.003605

A
e-l

.096722
0.003306

0.293033
0.002711

0.497220
0.002851

0.595366
0.002030

0.699907
0.001459

0.889224
.001006

~

8,

0.117480
0.009839

0.308835
0.011604

0.500354
0.007440

0.598444
0.006413

0.697948
0.005763

0.886826
0.002365

~
92

.097693
0.003367

0.295973
.002732

0.502208
0.002906

0.601339
0.002050

0.706929
0.0601536

.898145
0.000911
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Al2.1)
Difference of Mean Squaf’e Errors
N=10 M.S.E.8; - M.5.E.8, M.S.E.8,- M.S.E.8, M.S.E.§,- M.S,E.G,
6=0.1 . . 0.016893 ~ -0.015089 1 0.035589
0.C619500 - =0.019300 . 0.039200
6=0.3 0.013408- -0.010916 0.029307
0.015500 -0.013700 0.032800
8=0.5 ~0.006201 0.002087 0.016518
0.007500 -0.002500 ~0.020000
6=0.6 ~ -0.000968 1 0.004324 0.007228
0.002000 0.005200 0.011200
8=0.7 -0.001044 ~0.008135 0.005001
X -0.004500 . 0.014300 0.000800
8=0.9 -0.017432 0.027034 -0.025262
-0.020500 0.036700 -0.024800
N=50 M.S,E.8.- M.S,E.8. M.S.E.Ba- M.S.E.8. M.5.E.8,- M.S.E8,
6=0.1 0.000724 ~-0.000703 0.001472
0.000780 -0.000772 0.001568
8=0.3 0.000552 -0.000479 0.001180
0.000620 -0.000598 0.001312
8=0.5 0.000234 ~0.000042 0.000658
0.000300 -0.000100 0.000800
6=0.6 -0.000048 0.000732 -0.000707
0.000080 0.000208 0.000448
8=0.7 -0.000399 0.000761 -0.000438
-0.000180 0.000572 0.000032
6=0.9 -0.00128¢ ‘ 0.00185% ~0.001983
-0.00082% 0.001468 , 1072

/c
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A4.2.2)
Difference of Mean Square Errors

N=100 M.S.E. § - M.S.E.8, M.S.E.8 - M.S.E.8, M.S.E.8,- M.5.E.8,
0=0.1 0.000221 -0.000216 0.000446
0.000195 -0.000193 0.000392
8=0.3 0.000248 -0.000228 0.000518
0.000155 -0.000137 0.000328
0=0.5 0.000075 -0.000026 0.000199
0.000075 -0.000025 0.000200
6=0.6 0.000013 0.000078 0.000085
' 0.000020 0.000052 0.000112
6=0.7 -0.000057 0.000152 -0.000020
-0.000045 0.000143 0.000008
0=0.9 -0.000413 0.000565 -0.000675
-0.000205 -0.000248

N=300
e=0.1

M.S.E.8,- M.S.E.6,

0.000020
0.000022

0.000007
0.000017

0.000018
0.000008

0.000007
0.000002

0.000025
-0.000005

-0.000032
-0.000023

0.000367

M.S.E.§,- M.S.E,§,

-0.000020
-0.000021

-0.000005
-0.000015

-0.000013
-0.000003

0.000001
0.000006

~-0.000014
0.000016

0.000049
0.000041

s

M.S.E.§, - M.S.E.B,

0.000041
0.000044

0.000016
0.000036

0.000042
0.000022

0.000022
0.000012

0.000063
0.000001

-0.000045
-0.000028
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