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344 2034 FIAMAT(LOFLD.L5)
343 __EXBARL=3SUMM/IREPP
346 EVALAL=SSJAML/ LREPD o ;
e 3%1___ _EACCUL=35UMA2/Ix VI By
343 ARITE(5,2030) EXSNRELEVAR ST LWE AR OR = e e~ R |
il 343 2030 FORAATU/S/ LK, ' P =t 710, 5,2, ' EACCU=" ,F10.5,
35) *2X, *OESIRED VARY =
3si _STOP. _ e
352 =0 e -~ e
o -
E..-.-_-_ e e B e it _:-"__‘.L"__-. e ot WE ot e a e -
¢ s QA
3 PR IVTEVIAWETIY i -
T 7 \
e e R L g i R i S o el
PIAIHERINYINY
e —— e ———— ——a e i, i - e - R RN Y
]
1
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n. 5 TWrunrsumdndmsunnriFus SORTING) woyaainioulvuan

1 SIIERETITL JO2___ CLAS3=T, 4550LAS5=0 o AS0LENEL =01, L), TYPRIbh=}TLY
2 EXEC FU4TVCLS,TIvS=120 >

S
5

T _C/OPT LIST

3 JS/FIRTWSYSIN oy e
4 C/FILE & NLADL) MEA(REPL)
_LCf
CALOAD WATFIY

3¥5 _REG=309

8 C AEEE IR TR A A : TS tat:tttattaasattr*atsactqgtgg
s = ¥__C ___  wEekek 3i | E SJRT AZTHN) Fusssss
i T -:v-t;¢#n¢m¢§ta Eramsrests shd R O F T TR T L £
T T P ey T _DENT [ _X (9090 o
12 REAL HMEAN —— g SRR
S [NTEG A /‘ \{\'\;
14 [SEED=973253 //E '\\\\\\
- 15 KEAD(S5, L1 \\“ o
- 16 - Llé FORMATIF3. I/& 1\\&\ e e —— e
: e & _READIS5,L1714 3
’ 1a 117 FORMAT(F3.Q Ilm "\\\x\ - = R o s e ey
13 N=5000 %
20 . . DO %0 1-1,.-4 l ‘\
a Vs : 2l _.C CALL NORM({_[54
22 CALL LIJ'GIEHSE
— e o 23 6 CALL EXPO(ISES
242 € X(I)=%X SEALIEE
25 Xtll=zz7
. 26 40 CONTINUE -
il o o b ke -2:— — - —--—-F e e s S == ,.u...un- == .- - . = n g
28 - K=N-1 - -F'VWA' B 1 '
SR ey TR R e ! AT g WaLuss
; : 30 50 IF(FLAG.LERD -0R. X .LE. 3) Gavafag—=g5) o
31 FLAG=0 * i LY |
32 D0 60 I=1,R"
& 33 ¢ IFIXLI E. XL+
4 3% B=X(11} © R e g T =, el N R e
35 XCI)=Xt[+1) ! :
35 Xi1+1)=8 @ &= [ W]
a7 FLAS ‘ ‘ i
34 60 CONTI : d
33 K=FLAGS WY L I, :
41 GOTO S =7 Lok ey l R e
o 41 139 YRITELL,101) (X(J),d= 1.‘1! ETTA Y - e s
5 L "\-‘ ~ ~ or—— ———— ———
.43 ' ] a EI .
4 I ' i
T - L t#t#*tttt&:ttttﬂ-!tlstt*#i#t:#&tittlttt!tla#i*titt###ttttlkttﬁt
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‘6  TUsuniNuou (Subrgutine program)

C

—tl G -
44

SJBRNUT INE PR OSRAA
_EEraesredaSURRCUTINZ GENERATE MORNAL VAR[AALCH*=s3sosssamananansss

SUBROUTINE MORMEISESD, SIS, HEAN, Z2)

43 REAL MEAM S
50 DATA PI/3.L3L3% L 17D/
51 IFtLL Sl Mo G 1D
52 CALe BAMUULISEED, IYY  YYFL)
g 53 ROME=YYFL
S5 CALL RA'RMILISEED, [YY, YYFL]
B S 53 PTud=YY L R L B e s el L B el
55 ZOHE=SQAT(-£#ALOG( 20201 7205( 23R (#3T..0) —alin oo
57 ET.an=5 LT (=202l sl 1T P32 9PIEeT 4 ])
53 Li=Z01E %5 [GAA eMEAY )
53 Li=1l .
' I _RETURIL. ) ; . -
&l 10 ZZ=ITW0®SIGHA+HEN, 3 f S i
e LU é e T e b
63 RETJRN ‘ =
a5 C seasgesase e SUTNN LTS "Q ‘-L% HIHAER s s snandsaanids
. 66 _ SUBROUTIME R A
67 [¥=[%X%655349 / i 5 i i
B SEc e IF(IY) 550,46 W .
59 rr-uc-zl.r.?r.aza l\\\\ \ . e et
70 YFL=1Y / N
71 YFL=YFL®.46 i]/mf 1‘\\\\\
';z ;;;U ' -\ e e
3 URN . T R
N o oo WEE ER AN |
AR ] 0F 7 W
Té C wEEEwssswsFF0E 2 U T [ VARTABLE=:sssznssctnn
T - SUBROUTINE LO: l ED 38K 7 1l H‘ AN, SIGMA) -
I8 73 __ _REAL MEAN . A e e g, e R
73 CALL RANDUL ISEED, Ml T TN
air 2paie 80 u_ﬂ.pit_ﬁy-m.:u
8L ALPHA-HHN ity
4 a8z BETA=L.7314%51GM : g : .
- T 83" .o IL=ALPHA+W®BE A=~ L e TSy i el
{ B4 _© RETURN e 7 WS e : j : -
as END [
- o[ R SR Se— = e

ST T ™
SUBROUTI! STAT (% H —
D IMENSION R(2000) s . - l .

DOUBLE PRECIS _..___'3-“ 5'-'"".:5'-""'1

S5UM=0

e 95 10 t:uurmuE ol s e s IS o W
2 L V.. i Sen ) der s e
ﬁmﬁmwwmg a8y &
53 (s iy —s e
Lud AETURN
101 END
Db L02__C_ SUBYIUTINE SEMERATE EXPONEMTIAL VARIABLES =~~~
103 SUBRJUTIME EXPOCISEED, MIAN, XX) e
PRI IR | (R e - N T 3 e g L e o e .
103 T CALL RANDUCISEED, LY, 7FL) 2
e 10n ALs=MEANEALUGLYEL) . oL L
17 RETULN i
193 EMD
Lay  Jw
1L ASCOLFTULFOOL 19 JNIT=TASS, 0052 =0NEI,X553),
1LL - 44 LAsSL={ b L)y CL=3SR=79T),

4

113
Lls

e MR AL A= (RELFMERY LASCL=ad g QLKSIZE=63D)

FAGT5Y50 1) @

g44a
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AMANUIN Y,

g, 1 @msuuouigudim wovia L ady

pnyaaft B, 1.1 udmsfives k n; ( Fmauf1oun 4fl L Aonaanngs

opt

dalmouy 5D T i fo1disna s snuAn TR ReT

TRUNS e LT -

/7 4
Savaniyeou (%) /

!
R

30 328
49 218
65 ﬂ u _ 137

Y Moy = 20
¢ =
AMAREN Fd b : AN € ~ D]
L (] [ r' l1 l - ’




Aay1af v, 1.2

! '
TELELETTHEY Ky k3 e nﬂPﬁm‘mhw‘H

'ltéuﬂwdﬂljnun#-ﬁﬁ 1 (First subsample),
sample) WArtuAANIaUn 1wonaTitod stoy

SioR-un¥  (Hor munMdnsanarnoud miu

Second Third
dnyanasnou (%) k2 k3 w subsample subsample
Pll = 15 . ¢ . 291 277
le = 10 0.91620 | 0,.79825 |1.0000 ¥ i '_ - ‘ ' mou = 14
d| ¥

931 = 5 Tupeu = 277
Pll = 25 O\ 291 268

e
P,, = 16 0.95372 £0.85957 |1.0Q00, Aoy = 29
Py = 8 Pimou = 338 | Umou = 268

Ta
ey ﬂ Ug3e ’a‘ ‘W‘E’J’] ‘i T
?21 = 22 1.0000 |0,91996 Aoy = 1?? nau =
AN AR A INE Y Y e
_q

TET
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v, 2 Amiy 19udim wodiaiady

i ¢
n-rn-d'l v, 2.1 usmapvo4d kn?t P nm;m war N, sSunAINdRyIN rRouY

vHoldEnasUssunpe "mtmi: TnuTsuouLBu- 1oasInd

=

gnsanayaou (%) n’2
10 311
J—
49 . 527esl - : 222
65 ! 1,58437| mou= 444 151
‘ a ; :

RIANTNNNING1AY



]
syl v, 2.2 UANIAT YOS k2 ' k3, Wy “npt

faovnqdounfafl 2 urswuandiou

(o musindnsa nn ynoud msy

daraniyaau (%) kz kz w
Pll = 15
le = 10 0.53541 | 1,0000 | 0,66926
i
Ell = 25
le = 16
E31 = 8 0,94492 | 1,0000 0,
P = 32
1k
Y
P, =22 0,97014 I'Wﬁ- 0.62173
eV BN

Second Third
subsample subsample
437
oy = 21
Timou = 416 278
AL e 363
oy = 29 215
| uinoy Tipou = 334
| - uI“ .
/| EE¥ F 301
wou f= 186 S = 33 166
amu ’L’AV]E;LI B -

EGT
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Ur= Mg fou

witls=1d%s  1Founsmy  Nmuflofufl 17 mnyaAn w.AL 2503 &a
VS o ANARsOtR  Ae1201ADR  aammnMmoduBuate! (HoOnnsAinen 2525

e AM TuanATdN AR AswaRYy ¥ sfaansismnuady  1HoOny
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