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TABLEl[ A 
Maximum Likelihood Estimates with RZ-acceleration 

Monte Carlo Replications N=lO .. 

ganuna tau nu loglik. 

1 0.000722 42.4865 48.6306 4241.01 
2 0.000767 42.3839 48.8696 4241.62 
3 0.000920 42.2840 49.7925 4241.31 
4 0.000954 42.3479 49.9800 4239.89 
5 0.000868 42.3597 49.4187 4240.58 
6 0.000806 42.3741 48.9732 4242.32 
7 0.000819 42.3691 49.4016 4246.90 
8 0.000990 41.1223 48.9770 4242.32 
9 0.000962 42.4506 49.9309 4244.24 

10 0.000931 42.4504 49.9848 4238.76 
11 0.000887 42.3376 49.9124 4243.60 
12 0.000722 42.1088 47.9635 4241.40 
13 0.000810 42.4976 49.3935 4244.10 
14 0.001066 42.3289 50.6304 4240.39 
15 0.000548 42.4080 47.4255 4242.11 
16 0.001138 42.2803 50.9828 4239.55 
17 0.000565 42.4864 47.6824 4245.13 
18 0.000736 41.9340 48.7493 4241.10 
19 0.000685 42.0434 48.3735 4239.57 
20 0.000814 42.1450 49.4697 4240.58 

mean 0.000835 42.2599 49.2271 4241.82 

MC s.d. 0.000148 0.30058 0.90628 2.01971 

SL s ct 

TA CH .• € IA 
Maximum Likelihood Estimates without Acceleration 

Monte Carlo Replications N=lO 

ganuna tau nu loglik. 

1 0.011410 -0.0001 66.8655 4204.56 
2 0.007142 0.1658 42.2482 4204.24 
3 0.007056 0.7178 42.2537 4205.89 
4 0.004975 3.8307 33.5841 4207.78 
5 0.007033 1. 7653 44.0172 4207.08 
6 0.005206 3.3973 34.0815 4200.24 
7 0.011482 -0.0001 67.0000 4207.93 
8 0.005621 -0.0001 33.5000 4204.77 
9 0.010521 5.5777 67.0000 4208.30 

10 0.007225 -0.0001 42.5622 4204.69 

mean 0.007767 1. 5454 47.3112 4205.55 

f"lcs.d. 0.002353 1. 92621 13.40333 2.30019 



TABLE J! l> 
The ML Estimates with RZ-acceleration 

MC Replications N=lO 

gamma/(nu-2) tau/(nu-2) 

0.91113 
0.90429 
0.88474 
0.88262 
0.89331 
0.90209 
0.89383 
0.87537 
0.88566 
0.88466 
0.88365 
0.91614 
0.89670 
0.87042 
0.93357 
0.86317 

1 0.0000155 
2 0.0000164 
3 0.0000192 
4 0.0000199 
5 0.0000183 
6 0.0000172 
7 0.0000173 
8 0.0000211 
9 0.0000201 

10 0.0000194 
11 0.0000185 
12 0.0000157 
13 0.0000171 
14 0.0000219 
15 0.0000121 
16 0.0000232 
17 0.0000124 
18 0.0000157 
19 0.0000148 
20 0.0000171 

mean 0.0000176 

MC s. d. O. 0000028 

Sl. 5 d 

··o. 93004 
0.89700 
0.90663 
0.88783 

0.89514 

0.01781 

,Alli..£ 'T fi 

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=lO 

1 
2 
3 
4 
5 
6 
7 
8 
9 

10 

mean 

M( s.d. 

gamma/ (nu-2) 

0.0001759 
0.0001774 
0.0001753 
0.0001575 
0.0001674 
0.0001623 
0.0001766 
0.0001784 
0.0001619 
0.0001781 

0.0001711 

0.0000076 

tau/(nu-2) 

0.00000 
0.00412 
0.01783 
0.12129 
0.04201 
0.10590 
0.00000 
0.00000 
0.08581 
0.00000 

0.03769 

0.04602 

f ( I I l ) .~ -+ .l Al /\(: ''t -1 .:. Y-1 Y-l. \:.-, 

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 

.J I 



,1/-J_ (\clo..rd dJ.vl·CJJl(JJ ~~ a_{~ Lt h 5" run~ cu fur~ Q,1 

M e. ~ ru. " d.c,.r d ct~ v'L ·u r l ~ 
:1/\ o.d..di 1-t<:fY'I t6 tRu fo d- Ka.Jr ~ U.A vt'f-1 l" tcrJ;--(J z. a ,ll. 

-{-a.r Mor~ (A.C.Cu,.rv\t~ ~,, O\o~t. (t\ t!i\bt.t. 1 / Ru.r 1<..~CA.1-u:r~· 

~ UR( w...re4 of t'1J arru..r rJ'( z.3 1 rJ"( c 'Pu hrn~ for~ c9t ,u/\, 

CU O pp OJ~ cl m I 2.. 0 1 .for LA.I'\ 0. c.c~ 6. ,oJ U ,u M . I W f( \/'e - f rr'<._r).._ 

u ct.iAc.h.<M uy comrv.."'"L "c9 rut)e_ , w"u· c9i e:,0tru.. tvi Lt1. 1r li"- af Pv 
~~ ((y,A h mt PG: Ci." -epf t'Citt\.t' <Ja. M.f~("" , l.) ex,,ful\ e£J. ~ t°t>. fa cf 
~ 1-RJ. M L ~or~ W) CfN\ vv~ ( MM. CYl/ f ~ 1 hr a.A f'o.. 
(AdlvlCWrJ ..uiwGlood uh~o.r~ g<r c..xi;(J.J.R.At..A~ o.cwraf~. '-1~ 

°'-fAi L.ttq, t,..·tl ~--/ <.vJ~~ a. Sl'\Jefl co{'(\rv.JvViJ 0\A.d~ / r'C, lN\·~~ 

~· f\A,LN)tnW o.ceu.ro~ p".(Jct,uo.cA b'a ~ u..1~ u-f- a.~ effct.tvi.t-- "'1( 

..0 CA. 'N\{'-{v u W'Uf'i 9 rt (A "°er ~" tR-f O'r~< d Cft\ ta1re.u t aJ, d z.. . 
5lml·e.a.r u.-1u.Q..t~ use.. r~port-R.cA lNi 1Jl!..(1qq3) o..,\r}.. TZ2(1qq:5/ 

I <ii'" ) vJi\A ~ P~ /Ju p~ or-e· 1-f<J ~git ~(et t11 ~ o--f O\J...r ~ 
aJ,CJcr i..f"K. W\ ' 

-,1i_c 'l~,,ju_.{{4 p1..u~(\(°~~ LA t{u par1e,(cat\ftrrv1l('ut'4i) 1ll'Y'\lfu.r 

((Ad,1.1191 LA 1:,~ C tqq~) O.J,r). f,Z (tqqs). T~ ut\~ qw'voc"-ell.J. 

lllCl.t'Ca.h (:h..°'t I CoriJra.f~ tc· Gurr~t1f- W udO'vY\ 1 O..cc.u.ra hi.. MC. 

e. '1 ~ "'"' C\ J-ej Of ~ .(,t' l,t ·llt' ( O ~ ct f U f\ C. h Cl't11 0"t .J) l V h'\ u'O. ~~ ca.I\ ~ 
(j~l-"Q.L~e& W(V~ \rf.(~ -1Ma..Q.R. A.AA.n, be.rj o:f U.~ucah.·avv.1 c~ '<OvJ ru <o) 

pr6 \.rt: cu.ti <J'I\J.. ~1~ ef-f t' u.·e"?-- .i1 o. M~ fe t-1 , /J v. cJt CV /-6{,> 0v1 e.J rv d,u CJ d 

~ i CN...r o..Q.gorc r~ M. 

• 



• 

1'tQ_ M~ {-..{udA lJ..rt fW(1G.Jt <J(-fw l::Aw. ~~ ad. U"t'--'\ C--o<S'rvJ . 

( 1) Y(o5J"a wirtU.~3 co-1t- u wu~()\.Vln'\, Cl...h 0Y ~-1~r,J-t·a__,~ 

(0/\~1.·~'1 CJ'"t ~ VM'p{QM-€1\.t~l-t_;,, ~ Q ~Rq ~/t1C1 c-:( ~\. w{ p-U. 

vsti~t{_d ~a-,t d~lA..Q,u (1A..0e-et(IVJ ~c.A Q,e. °'Nt£,t td lo-

0...,,-l1l·u·cJ d..a ta.. ~ .. ,~,Ci\€-~d ~ °'-" ( <Alvl·a.J , ~C< m.r,<v-
( t~ t \. ·u,.. ~ tev. -&_ ttl\ t ,~ C.~M (. V1( (f ) 

(2.J 'Rtfar~ct ~, Jfv.- ~ar, .. .P·R~°(\ ~ 10..~ ~{r <'c. . Tf-'J 

bov1e ~~itl'u.re... clO"C! I\Qr- d.x.~e.f\cA O'v\ -:lr~uft't c.Lq~ a+ jC\f1\~€w 

( 6 <-t:JC)'-A (}. tJu 1), ~ ~ ('~ Mt I\ f- Y..o}- ~ c..,U,h LA. I\ ollr (".J)IVJ. dJ_ r o_f <,,.,,.,. ~ 

u.o~ c;t U. f\ ~ W\,U .e_ f <-(1 (A~~(. CM u.,'"'tU c9' 
1 

Cl..J W'( c:MA w 1izo I c:.~-1J\i ~ 

f-6 KR. A VM V"ic o:.Y _y ctf C7\U WI ~ f 'l rel ) . Q.a ~ ( ", K.t ~ Yo-. t ~; h r . .c,.,l 

f C/\ ri\M ~ r uM a'{ 1-/?J 'M.cfdJi -u. "Afr ~c:. 'luJ· <-A ~ Cg\_ f\ e_ o./-i ~ k 
o.. cc Ovv\tv\ a 0-. ..11 ( ~ Ov.? ~ ~ 11.~ ~rQ_ tv\AA err (lA.n 3 rt\ ((I rvV.. ~ :J 
O...iiJu..1r<,'Y\~l\rd (for ex.Qf'v\.ffJ... 1 W (Z(t<??S) 1 u-.i~ ?..-ee/frc.W",o-f-t__ i-'l,.. 

/J lu cA (Uh: c. 'L....'6"{QJ d:i)"\J M. o cu.-e ('\'l.,.. ~I\.~ ~ ~ -1€ th .. ~ '<. f U f'ctu 
cu ( f-'( '\J 1,J- cU. lti ~ l\ r la'\ oJ a. 4HJ. {I\(' ,'t CJ'vl Q f- ~ ~ 1 r er( 1-Y\A A csr 

~~ Od_{ f 1· Co,~ <OU o"f O\AF Fot<r A'1 .,: Cad,;.) ; 

( :JJ 1tv CJ... cl d.iJ{ <.o-1 O,..t C l?YV\ f V. r <. ~ C01 t; lAq lJ.A'r C:.0.. ...f cr !" t lt._ 

.(.;Joj}_v(). f-l CM df QI"\. e{Jf ( o. e /\ r <) 6.. M.f {Q_r u -1m ctil Ovr" c{ 1 W\ 0 r-e CJ\fi:J 1 

01 M(J rt ~ I\ CCM\f e tU oJ ,. ct 6 ';! f{, -fu. ~ ef { Cc.A' t11 L8 9 w ,<) .-1 1. f-

r'l o clu tu. 1111. tlv. CgAt~d: q 1l.Mu€ac-d Hl ~Vcc1viG.YtCM J f-0. 

tf\t t U.,j U ( t LA 0... -1 \.A b '> Y' 0.1\ V' L. c;J_ ,.e_ cA.v. c./ruJ.-"1' l ,\ 0\ . .1'€ ra.£ C O'vY1 f U Ve, ~ ~ 

h m e. ( far Q p u u ~" \j' l\.t c( vU.-L rY1. &.r- cT( U ~ t{ .Ci\ vu:rl'\.J j . 

"j /1 ~Ptar f-- I CM. r f\..tl,,I 0. ( (.-U.Q_(" oJ, um r u ~ d,..u r {. r (J ~ t-'u L,,J ~ 
f Of 1.C\A V" <./l .Q_ 0.(1(\ €) CO.V lg., cf 0. br ()0 ().. la'.~ &( ( ( ( Q--11 I toJ CJ\ cl 

]~~~l'Cl.l\) .e.{i~'~QCQ- hQ')e.~ Vl'(W.ALJ. t~c:AN.q r.JJU h.., JJU/ wiode~ 



e\S{I\ vJ~I\ -10..M.p&. <i(~ u ('lflf"~) fu~. ~"'" d.~ Ni+· 1.l:'"de 

CA(h~rntA~(V' e.-dY\.muJu1~ t~c.~l\,l<fWA 1vt9.. ru ~ Mef'tad cr:f:. 
SuY\ut.a.E--t.d HaM·V"~~ o~joeJ.h bLAf" d- d.ae1 l<n(, ~ 1-R..o.J- ~ 

~ai(9 cr.f- 0..ft V\fCJJ.I\Ll ~~q_ t'\S!) ~~ u ~~Q.f-fd 

(<3YV\ ~\J\tu.f-L<r"' 0-€... ca,'\H ·ru r~ "'l(r,\..d Q.v\ 0- ~I\ bia.. bQ :>e...°' l/\'1hett"1 

W\.O n.. f u. (\ cA a. YT"\ ti\ ya..~ 1 y 0. V \.4 f\c..a.Q. c.:.A1w..A ( n.J~u? r 11 Q..Ad I -0 Yo.1-u h. ·ca.e.. 
~f(v.t"~ I . - .. ) . 




