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wyuires of Ry ordar of 2 houra of CPO v a UA(x JEC
Feoe2he  Welkababion 1ernlhiig for o g part Aom
Movi ceavergence  (or parnod Qdh Cureef) courd by
cnaceurale  muamencal etima‘es of H LURsRood Fuackn .

In b€ 2w report MU esbimaley  obftudco Ao an
“ef{carnt ’ 90 fler obfuracd by Gppeicaton of algO/Cl’Qm
descuibed W aecken Yo (The Wit are eqsrenfioly t4s
Aoms  whaHer we draw FO Cadkcal domp e {/T&.}frcrm
pe or from P2, od dlivrd un _guaty (S and (et wpetiively)
Note tab | w guk of K amelh amumer of wpacafiou (A=S:io,
Ho rwmulared ML edfcwoker are ame rccally quadr accurat e
(poiontarty the of v, T and 7.2 wiid arn Ky
coRffiornfs of owr model ). Wt coutd ean1@y sRuemt greater
acowaly hy uncweating S Wi dud nef do o7 auna sfafuhical
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mean

M(C s.d.
St. s d

Monte Carlo Replications N=10

gamma

0.000722
0.000767
0.000920
0.000954
0.000868
0.000806
0.000819
0.000990
0.000962
0.000931
0.000887
0.000722
0.000810
0.001066
0.000548
0.001138
0.000565
0.000736
0.000685
0.000814

0.000835
0.000148

TABLETL A _
Maximum Likelihood Estimates with RZ-acceleration

tau

42.4865
42.3839
42.2840
42.3479
42.3597
42.3741
42.3691
41.1223
42.4506
42.4504
42.3376
42.1088
42.4976
42.3289
42.4080
42.2803
42.4864
41.9340
42.0434
42.1450

42.2599
0.30058

TAGLE IA

nu

48.6306
48.8696
49.7925
49.9800
49.4187
48.9732
49.4016
48.9770
49.9309
49.9848
49.9124
47.9635
49.3935
50.6304
47.4255
50.9828
47.6824
48.7493
48.3735
49.4697

49.2271
0.90628

loglik.

4241.01
4241.62
4241.31
4239.89
4240.58
4242.32
4246.90
4242.32
4244 .24
4238.76
4243.60
4241.40
4244.10
4240.39
4242.11
4239.55
4245.13
4241.10
4239.57
4240.58

4241.82
2.01971

Maximum Likelihood Estimates without Acceleration
Monte Carlo Replications N=10

ocowooodoanTkdWNE

1
mean

MCs.d.

gamma

.011410
.007142
.007056
.004975
.007033
.005206
.011482
.005621
.010521
.007225

.007767
.002353

O O O0O00O0O0OO0O0O0O0OO0Oo

tau

.0001
.1658
.7178
.8307
.7653
.3973
.0001
.0001
.5777
.0001

|
Noowrwooo

|
o

1.5454
1.92621

nu

66.8655
42.2482
42.2537
33.5841
44.0172
34.0815
67.0000
33.5000
67.0000
42 .5622

47.3112
13.40333

loglik.

4204.56
4204 .24
4205.89
4207.78
4207.08
4200.24
4207.93
4204.77
4208.30
4204.69

4205.55
2.30019
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mean

MC s.d.
St. s d

TABLETI 8

gamma/ (nu-2) tau/ (nu-2)
0.0000155 0.91113
0.0000164 0.90429
0.0000192 0.88474
0.0000199 0.88262
0.0000183 0.89331
0.0000172 0.90209
0.0000173 0.89383
0.0000211 0.87537
0.0000201 0.88566
0.0000194 0.88466
0.0000185 0.88365
0.0000157 0.91614
0.0000171 0.89670
0.0000219 0.87042
0.0000121 0.93357
0.0000232 0.86317
0.0000124 0.93004
0.0000157 0.89700
0.0000148 0.90663
0.0000171 0.88783
0.0000176 0.89514
0.0000028 0.01781
TAGLE T8

The ML Estimates with RZ-acceleration
MC Replications N=10

loglik.

4241.01
4241.62
4241.31
4239.89
4240.58
4242 .32
4246.90
4242.32
4244.24
4238.76
4243.60
4241.40
4244.10
4240.39
4242.11
4239.55
4245.13
4241.10
4239.57
4240.58

4241.82
2.02045

The ML Estimates without Acceleration
MC Replications N=10

oW WINEK

[ md

mean

M(s.d.

gamma/ (nu-2)

.0001759
.0001774
.0001753
.0001575
.0001674
.0001623
.0001766
.0001784
.0001619
.0001781

.0001711
.0000076

O O OO0O0O0O0OO0OO0OOCOO

EAelAen) =

Y-21

tau/ (nu-2)

.00000
.00412
.01783
.12129
.04201
.10590
.00000
.00000
.08581
.00000

.03769
.04602

O O OO0O0O0OO0OO0OOOOO

y-r €

loglik.

4204.56
4204.24
4205.89
4207.78
4207.08
4200.24
4207.93
4204.77
4208.30
4204.69

4205.55
2.29993
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Mandard ddviotceu oaodyy ase ¥ fs S e as Qry ou
Me akndod d  drvdalied

Yr addikun s €4 fock Hok Ha Duvlk n e @ are
foar more accombe KRan tRoe o tabte |, Rur conluabm
ov\,Q)g uqm‘ra o{ ¢ aorder of 237 ad CPU ame for egcl Fun
ax oppord o 120" for  unacebrated rung. TRuU Ave- (oRA
wdamckem W compwing Fune | wdh chfaam i gpite of Rz
ARGCAA Fime Pof QA QM(\U'U\E OOM{‘@Z(, U €Kp€a1/iﬁa é‘g ta FOCF
Mo K ML odgortimm convtrges (mud) father ad Fx
(ndavidoed UkeaRood alimales gob tiosasnRy Gcowate . S
ofrr unpa KR, whlid o gogen campubing budger, M tcar
b Muenical aClufoyy  poduad by G v of an epfiural MC
doamgtir U ven goeaber Ran porked  on oty cand 2

Stmclar vl are rrportrd Wi DRCI1993) and RZ (1995
199¢ ] orbn P&.»Q,ly 4uppor6 K Q(g& efpcurany of Aar s
&i@cru”‘zw\‘

7 Concloacon

The wankts praseated (a4 tu pajer @t m| fuly) demilar
((dotuigfj W DRESY and RZ (1995). Thy  Wie gu'vocafly
(ngM cale gt Confrmy 16 curreaf wudowm , Gcourate MC
edimabey of Ha UhWUosd funchonr of DLW imedelds an &<
chrauned WA Uery Amall  aowm bers of u(,ﬁ'ca('«m (au %o 0y (g)
peVidd oz waes effCweak gampfu, 10k & H ovey puduod
by our olgorctR m
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The meRads ar mepor 0ffw €l fry adumabage

(1) Pogrammuag cost U wuumum, an OF =erenFially
connittt o Hi aplamentabon of a gequna € dimpLa
Wrighted Gast dquaca maflims WRIAR afe opplid for
arbcfiand Rata grarcated o an “ackiad T dumptor
(('(d(u‘c.&% B Lnbent paces (el )

(2} Rieah&d%’ K &%OKLPQ&«\ u QAM 8@(\{“(. T6H
hase Mucture dou not depead o gpeufic Laps 7t sompleu
(beyond e upuarement Hab B b waodwr conuderafam €%
Aased untter mulfqpcahion  which JETIET ducurrd confu e
o /& aumpaody df o metled ) . Rangy (v M okafa el
Zonunda Fiom of R moddd under ganbiy can eoully b
Gccommodaleh o By only WU maASr MIGrameud g
ahgurtonenks  (For examfén, w RZ(1995), Wr wetimoate  Fx
AModwlic  watah g meol  puRraARd wm gethion « o under
A ffeuar dlauh urgnad astumplcons af As cagrib 0f mManor
modu ficalcon OF wF FOAT RAA Coolr )

(3 Tw addivwmal <campufing cort Lguared for 8
wadvobion &f an efiant gampler U Amall and , moreover,
U mere Han wompendatd  hy H {argx effeutany goana  CF
Y th contert of amulafed MU elinchim |, Ha

prdM(u .
aubabantial  redudion  w ovecod Cmﬂ/lu(f(/ig

bt wiuet a oo
time (for o puamgad aambe 07 wpUahow ).

0 dhorf, our mu accdicalum puduct paves tU Liay
for 1owkuiz apbcalion f o 9rood lungh of (ot and
?)Q,dgu‘o,r\) Ubeli'Rood - hared Wnfearncx techmGuu b DLV modedy




¢utn wken Ao mpl AR U (‘Utfg) Cacge . Ye does not wacer
olfernatun edhimalion  trchugues Ao oy Fe Melod of
Simutated Momeaks ohaslk huFk (b dees o &y RoF Fa
Ao of o e act paodase N @v\g,er U dawuated é\g
campntbafimal contiderarions and can be baxd wikad on
more fundamenfol  Alpria Rcal  nuwn ( FoburFnes, o kaFuACal

e{{’(u‘enc\j/ - ) .

Referances

forh Cowu/\g .






