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Estimating ?eak Flow Characteristics at Ungaged Sites With Ridge
Regression
ABSTRACT

A regression simulation model is combined with a multisite streamflow
generator to simulate a regional regression of 50-year peak discharge against
a set of basin characteristics. Monte Carlo experiments are used to compare
the unbiased ordinary lease squares parameter estimator with Hoerl and
Kennard's (1970a) ridge estimator in which the biasing parameter is that
proposed by Hoerl, Kennard, and Baldwin (1975). The simulation results
indicate a substantial improvement in parameter estimation using ridge
regression when the correlation between basin.characteristics is more than
about.0.90. In addition, results indicate a strong potential for improving
the mean square error of prediction of a peak-flow characteristic versus
basin characteristics regression model when the basin characteristics are
approximately colinear. The simulation covers a range of regression parameters,
streamflow statistics, and basin characteristics commonly found in regional

regression studies.
INTRODUCTION

Hydrologists are often called upon to estimate péak flow characteristics
at stream sites where little or no peak flow information is available. One
method frequently uséd to make such estimates is to relate peak flow
characteristics to basin characteristics through a multiple linear regression
model. Sample estimates of the parameters of the regression model are made
using peak flow and basin charaqteristic data collected at gaging stations in
the region. In situations where the basin characteristics (independent

variables) are nearly uncorrelated with each other, the usual least squares



regression analysis provides reasonable results. However, if the basin
characteristics are highly correlated with each other, the results are legs
satisfactory.

A biased parameter estimation technique--ridge regression—-has been
developed by Hoerl and Kennaid (1970a) to eliminate some of the problems
associated with highly correlated independernit variables in a regression
problem. The purpose of this study is to test the ridge regression technique

in a practical hydrologic regression problem.

Use of Multiple Linear Regression in Hydrology

Regional analysis of streamflow characteristics with a multiple linear
regression of flow characteristics on basin characteristics has.been used by
hydrologists to predict flow characteristics at ungaged sites (Thomas and
Benson, 1970) and to improve predictions of flow characteristics at gaged
sites (Benson and Matalas, 1967). 1In addition, some applications of
regression analysis rely on individual parameter estimates to infer cause-
effect relationships between basin characteristics and flow characteristics
(Espey and Winslow, 1974). The power of the linear regression model for
these applications depends on the underlying assumption that the basin
characteristics are not strongly interrelated. The main consequences of
strongly interrelated basin characteristics are the following: 1) The precision
éf estimation of the regression coefficients decreases so that it may be
impossible to infer from the model the relative influence of various basin
characteristics. 2) Estimates of coefficients become very sensitive to
particular sets of sample data. That is, the set of coefficients estimated
from sample data collected at gaging stations in an area may be very much

different from the coeffficients that should be applied to ungaged sites.



3) Investigators may Ee led to drop important variables from the analysis
because their coefficieqts are not significantly different from zero.

The condition of strongly interrelated basin characteristics is
referred to as the problem of multicolinearity. Multicolinearity is a
condition of deficient data rather than an error in the regression model.
It cannot be uncovered by an analysis of residuals. The following is a brief

discussion of the problem of multicolinearity.

The Problem of Multicolinearity

Let ij denote the pth basin characteristic at the jth station. The
basin characteristics are linearly dependent if there exist non-zero
constants al,az,...,am such that

m

T aX. =0 for g =1,2,...,N
p1 PP

where NV is the number of gaging stations in the streamflow network.
Multicolinearity is said to exist when the above condition for linear
dependence approximately holds.

The problem of multicolinearity in a payti?ular dataset is not easy to
detect. Perhaps the best means of detecting the problem.is to compute a
measure of the precisioﬁ with which a regression is estimated. The precision
of a regression coefficient is estimated by its variance which is proportional
to the variance of the error term in the regression model. The constant of
proportionality for a standard linear model is termed by Marquardt (1970) the
variance inflation factor (VIF). The VIF for the pth regression coefficient
bp is [1—R;]_1, where Ri is the coefficient of multiple determination from
the regression of the pth basin characteristic on all other basin character-
istics in the equation. As R; approaches 1, indicating a very strong linear

dependence between the basin characteristics; the VIF approaches infinity.



As R; approaches 0, indicating complete orthogonality of the set of basin
characteristics, the VIF approaches 1. A VIF of five or more is an indication
of possible problems caused by multicolinearity (Montgomery, 1979).

Resolving Difficulties of Multicolinearity

When multicolinearity problems are recognized in a rcgional hydrologic
regression they are usually handled by variable selection. That is, potential
variables involved in a multicolinearity are not included in the model so that
the problem does not arise. This will happen when a technique such as step-
wise regression (Draper and Smith, 1966) is used. Variable selection implies
a logic in which a basin characteristic must either be important or unimportant.
Eliminating "unimportant" basin characteristics from the model can cause large
prediction errors if the eliminated characteristics are, in fact, good
predictors of the streamflow characteristic.

Hoerl and Kennard (1970a,b) proposed an alternative Lo variable selection
to control the problem of multicolinearity. The procedure was introduced
earlier by Hoerl (1962) and termed "ridge regression' because of its
mathematical similarity Eo a graphical technique called "ridge analysis''.
Ridge regression amounts to adding a small constant k[0<k<1] to the diagonal
of the sample correlation matrix among basin characteristics before inverting
it for ordinary least squares estimation. The ridge estimators are biased,
but they have the popentiél to produce more precise estimates of the
regression coefficients and smaller prediction errors.

The possibility of obtaining improved precision with a small loss of
accuracy makes ridge regression a potentially attractive alternative to
ordinary least squares. Unfortunately, there is no completely objective way
for deciding whether to use ordinary least sqdares regression methods or ridge

regression methods because such a comparison. depends on the true but unknown



values of the regression coefficients. This has led many investigators to
Monte Carlo experiments in order to gain insight into the performance of
the ridge estimators.

Previous Studies

The problem of multicolinearity is discussed by Johnston (1972), Mason,
Gunst, and Webster (1975), Marquardt and Snee (1975), and Chatterjee and
Price (1977). Interest in Hoerl and Kennard's class of biased estimators
called ridge estimators is evident from the growing literature on the subject,
[Marquardt, 1970, Mayer and Willke, 1973, Theobald, 1974, Hocking, Speed, and
Lynn, 1976, Vinod, 1976a,b, Farebrother, 1978, Baldwin and Hoerl, 1978, and
Golub, Heath, and Wahba, 1979]. Hsiang (1975), Rolph (1976), and Oman (1978)
provi&e a bayesian interpretation of the ridge estimators. Conniffe and Stone
(1973),.and Draper and Van Nostrand, (1979), have been critical of ridge
regression. Much of the recent literature concerns Monte Carlo studies to
determine sampling properties of various ridge biasing parameters [Hoerl,
Kennara, and Baldwin, 1975, McDonald and Galarneau, 1975, Hoerl and Kennard,
1976, Lawless and Wang, 1976, Dempster, Schatzoff and Wermuth, 1977, Carmer
and Hsieh, 1978, Swamy, Mehta, and Rappoport, 1978, Vinod, 1978, Wichern and
Churchill, 1978, Hemmerle, and Brantle, 1978, Lawless, 1978, and Peele and
Ryan, 1979]}. Smith, Anderson, and Scott (1973), Ander;on and Scott (1974),
and Kitanidis and Bras (1978) have applied ridge regression methods to
hydrologic problems. |

Purpose and Scope

The purpose of this report is to compare the ordinary least squares
estimator with an operational ridge estimator of regression parameters for
a linear regression model of peak flow characteristics on basin characteristics.
The term operational ridge estimator refers to the fact that the biasing



parameters, k, is estimated from sample data, and thus, can be applied to a
practical problem. The comparison uses Monte Carlo experiments to simulate
regional hydrologic regression problems that cover a range of situations
likely to occur in practice. This simulation differs from earlier omes in
that it simulates a specific regression problem——a regional regression of
peak discharge characteristics on basin characteristics. In such regressions
the regression error term is made up of a sampling error for the peak
discharge characteristic and a model error (Matalas and Gilroy, 1968). The
simulation in this study follows the general scheme of Moss and Karlinger
(1974), who combined a regression simulator with a multisite synthetic
streamflow generator in order to account for these two sources of error in
a streamflow network design stﬁdy.

The mathematical background of regional hydrologic regression, ordinary
least squares and ridge estimation, and an operational biasing parameter are
given in the next séction. This background is followed by sections on
simulation description, Monte Carlo experimental design, performance measures,
and experimental results. The summary and conclusions section is followed
by a list of references, notations, a table of results (Appendix A), the
computer program listing (Appendix B), and a note on generating correlated
uniform random numbers (Appendix C).
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MATHEMATICAL BACKGROUND

Regression Model of T-Year Peak Discharge

Let zij denote the Zth observation of the logarithm of annual peak
discharge at Fhe Jth station, where 7 = 1,2,...,nj and j = 1,2,...,N. Based
on the nj observations, the estimate of the logarithm of the T-year peak
discharge at the jth station is denoted by yj. Following the procedures
recommended by the Water Resources Council (1977) the estimate yj is

expressed by

e
Il

Ej+k1,sj for § = 1,2,...,N

where

. ..y (D
n
s. = (57%1— z (zi. - z.)z)% and (2)

kT is the standardized Pearson Type III deviate from Harter's (1969)

tables for probability 1/T and weighted skew coefficient §j. Weighted skew

§j is given by

9;s if nj_<_25
nj_zs —_ Tl-~25
§. = . . [1- <L — 1 < <
.gg g‘7 [ 3 1 + g [1 e ‘], if 25 " 100 (3)
. if n.>100
gJ, if 7>

where 53 is the generalized skew coefficient obtained from a map
or from a regional analysis of long-term gages, and gj is the sample skew

given by
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Assuming yj is statistically unbiased and consistent, the estimate yj may

be written

y; = E(yj3 + € : (4)
where E(yj) is the expected value of yj, éj is a random variable zero mean
and variance proportional to Gg/hj, and 0; is the variance of xij's (Bobée,
1973).

Let Xﬁp’ p=1,2,...,M, denote the pth basin characteristic associated
with the jth station. The relationship between E(yj) and the Xﬁp's is
formulated as a linear model

M
E(yj) = BQ + pElﬁpXﬁp + Sj J=1,2,...,N

where BO and the Bp's are constants, and Bj is a random disturbance which

measures the discrepancy in the linear approximation between E(yj) and the ij

From equation 4,
M

=B+ 5B X. +0.+c¢. i=1,2,...,0. (5
iRt TR %)

Assumptions of Classical Regression

Three assumptions are made in accordance with classical regression

analysis. (1) The Xﬁl’ XﬁZ’ e XﬁM are assumed to be fixed variables.

X

(2) For any set of basin characteristics, X X S the variance

J1° fg20 e
of yj is the same. This requires the variance of (Bj + ej) to be the same
for all j's. Homoscedasticity in 9 is assumed to exist. Homoscedasticity

in € requires that Oglnj be a constant for all j's. (3) The yj's associated

with the given set'{Xﬁ ,X5 ""’XﬁM} are normally and independently distri-

S.



9
buted. Normality is needed for tests of significance and confidence limits.
The assumption of independence requires the annual peak flows at different
stations to be uncorrelated. This assumption is generally not valid where
annual peaks result from large general storms rather than very localized
thunderstorms.

Estimating Regression Parameters

In practice it is convenient to have the regression equation in non-

standard form

Y= J8

By + KB+ e

in which Y is an N x 1 vector of observations on the dependent Qariable,
J is a N x 1 vector of 1's, X is an NV x M matrix of observations on basin

characteristics, B, is parameter to be estimated, E_is amzx 1 vector of

0
parameters to be estimated, and ¢ is an ¥ x 1 vector of disturbances. It
. ‘ . 2 e )

is assumed that E(g) = 0 and E(ee”) = 0"I. The objective is to estimate

BO and B. However, for the regression computations some form of standardi-

zation is desirable (Marquardt and Snee, 1975, Vinod, 1978). Let-

U and V denote a unit length standardization of X and Y, so that

V. = . - S ]
= y)/y for all J

J
v
- 1
y=53 t ¥
N F=1 T
v
;,
s,= 1% (; -’
< J=1
. = (X. -X)/S 14
uJP ( ip )/ for all j and p
X == L.X. for all p
p N j=1 9P
S =12 Xx. -X . for all
p {j=1 ip "] P
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The standard linear model is
V=Ua+e

where ¢ is a ¥V x 1 vector of disturbances (g, + Bj), o is aMx1
vector of parameters to be estimated, and U is a N x M matrix of known

constants in correlation form (that is,

N .
Zu. =0 and
j=1 Jp
v 2
Zu. " =1, for p=1,2,...,M).
j=l Jp

The ordinary least squares estimates of a are

o= (y_’U)'1 U’V with

(6)
s —1
Let Al’ AZ’ e ApM denote the characteristic roots of U’U. It can be shown

(Hoerl and Kennard, 1970a) that the mean square error of the estimates of the

regression parameters is

M-
Bzl = o (%~
p=1 "p

2 A P A . :
where L™ = (@ - a) (@ - o). If the U's are highly multicolinear some of the
characteristic roots will be near zero resulting in a large mean square error

of the regression parameters.

The ridge regression estimates proposed by Hoerl and Kennard (1970a) are

o~

ak)y = v+ kDL Uty o<k<d Q)
where I is an (MxM) identity matrix. It can be shown (Hoerl and Kennard,

1970a) that the mean square error of the ridge estimator is
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Mo
BP0 = o8 1 —E— 1+ 1% 0" + KDy
p=l(lp+k)

in which the first term on the righthand side denotes the variance of the
ridge estimator, and the second term denotes the bias squared of the ridge
estimator. Hoerl and Kennard (1970a) provide the following theorems:

(1) The variance term is a continuous monotenically decreasing

function of k.

(2) The bias squared term is a continuous menotonically increasing
function of k, and

(3) There always exists a k>0 such that

B2 (k))<E@D).

In other words, there exists at least one value of k such that the mean square
error of the ridge estimator is less than that of the ordinary least squares
estimator. Unfortunately, the optimal value of kX cannot be determined with
certainty because it depends on the unknowns 0 and o%. The value of k must

be estimated from the data. An intractable distribution of the ridge estimator
results from such a randomly chosen k. This accounts for the large number of
papers dealing with computer simulations of ridge estimators mentioned earlier.

The unstandardized estimators are determined from the

unstandardization formulas

= S £ =1,2,...,M 8
Bp ap/p or p (8)
and
—— MA—
B.=y - L aX. 9
0 p=1 PP
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4. Choosing the value of k--

Hoerl and Kennard (1970b) suggest a ridge trace [plot of &(k) agains£ k]
for subjectively delecting a value for k. For the simulation described in
the following section an objective method of selecting k is needed. Several
investigators including Hoerl, Kennard, and Baldwin (1975), Lawless and Wang
(1976), McDonald and Galarneau (1975) and Dempster, Schatzoff, and Wermuth
(1977) have used computer simulation to study the properties of k estimated
by various formulas. Although none of the formulas for estimating kX from
sample data can predict the optimal value of k, the formula proposed by
Hoerl, Kennard, and Baldwin has performed well in most of these simulation

studies. The Hoerl, Kennard, and Baldwin (1975) formula,

(10)

8
where 82 is the sample estimate of 02 was used for this simulation study.
SIMULATION DESCRIPTION
The objective of these Monte Carlo experiments was to simulate a regional
hydrologic regression problem in order to compare ordinary least squares (OLS)

regression with ridge (RGE) regression. A model is assumed of the form

Bi1 B2
QSO =ad S

where QSO is the 50-year peak discharge for a site with basin characteristics
A and S, and a, Bi, and B2 are constants. Log transformation of variables

allows this equation to be expressed as a linear regression model
Y = Bop + B1X; + B2X,

where Y = log10 Q By = loglou, Xl = 1oglOA, and X2 = 1og105.

1/

The simulation proceeds as follows: =

50°

1 .
— Another description of the simulation procedure in flow chart form can
be found in Appendix D.

o
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b)
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For each replication a set of N pairs of numbers representing Xl and X2
at N gaging stations was generated.

Next, it was assumed that the logarithms (base 10) of the annﬁal peaks

at station J in the region are drawn from a Pearson Type III distribution
with mean uj, standard deviation Oj.and skew coefficient y=0. Further

it was assumed that

, = + BiX. . + L. i=1,2,...,0 11
UJ BO Bl J,l C’J J 4y ( )

and
o, = B2 Xﬁ,Z + nj J=1,2,...,N (12)

in which Cj and ”j are normally and independently distributed random
disturbances with means zero and standard deviations O(;j) and O(nj),
respectively. Hence, the true regression model to be estimated by
generated samples is obtained by substituting the righthand side of (11)

and (12) into the first equation on page 7, so that,

E(Y[Xl,Xz) = Bo + Ble + kO(Bz Xy)

E(Y|X],X,) = Bo + BiX) + BoX,

* where E(Yle,Xé) is the expected value of Y given X, and X,, ko =

2.05375 is the standardized Pearson Type III deviate for a 50-year

return period. and skew coefficient of zero, from Harter's (1969)

tables, B2 = k082, and Bg, B; and P, are constants.
For all experiments the values of regression parameters
Bo and B, were taken to be identiéally 0 and 1, respectively. The

value of B, was set equal to 0.5 in some experiments and 1.5 in

others. Substituting these known values into the equation above

~



c)

d)
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yields the true regression model

.5

;11.0)X1 + (1.026875)X,, when B2
E(YIXl,Xz) =

((1.0)X; + (3.080625)X,, when Bz = 1.5

1]

In step b, it was assumed logarithms of annual peaks were drawn from an
underlying Pearson Type III distribution with skew coefficient zero.
This is equivalent to assuming a log normal distribution (Johnson and
Kotz, 1970, p. 170). Therefore, a multi-variate streamflow generator
(Matalas, 1967) was used to synthesize the common logarithms of a

sequence of 7n observed annual peaks; z, ., 2 cens 2, 53 at

L4 #2,5° #3,5° s
20 stations in a simulation region while preserving the following
assumptions: 1) the random variable Zj is normally and independently
distributed in time with mean uj and standard deviation Oj’ and 2) the
cross correlation between logarithms of annual peaks for any pair of
stations (pc) is a constant for all pairs of stations.
The estimated value of y at station J§ to be used as the dependent
variable in the simulated regressions is given by

Y; = 23 + ko 85
in which 23 and Sj are sample mean and standard deviation given by
equations (1) a§d (2), and 250 is the standardized Pearson Type III
deviate given in Harter's (1969) tables for a 50-year recurrence
interval as a function of weighted skew coefficient ;j (equation 3),
in which E& is assumed to be zero. In the simulation program it was

not necessary to compute sample skew because the weighting formula gives

zero weight to sample skew for the record lengths used.
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e) Regression parameters using OLS and RGE were determined from equations

(6) and (7) and unstandardized using equations (8) and (9).

SIMULATION DESIGN

The performance of an operational ridge estimator depends on (1) the
correlations among basin characteristics p, (2) the variaace of sampling
error Oz(ej), (3) the degree to which estimates of the dependent variable
are related, (4) the variance of the model error 02(8j), and (5) the regression
coefficient vector B. The simulation was divided into 294 experiments with
500 replicatons of each experiment. Separate experiments were conducted hv
changing one of the five factors above while the remaining four were fixed.

In order to evaluate the performance of RGE with respect to p, for each
replication a new set of N pairs of basin characteristics,

X X }

{x n ,1>n ,2

X X

1,10 %1,25 %o,10 Ko, 00 &g 00 X5 95 - o - 0 0 08

lwere randomly selected from uniform distributions on the ingérvals
(0,2) for Xj,l and (1,3) for Xﬁ,Z with correlations p, between Xj,l and ijz.
(See Appendix C for the method of generating correlated uniform pseudo-random
numbers) .

Forty-two experiments were run with each of seven values for
p (p = 0.0, 0.249, 0.50, 0.75, 0.90, 0.95, 0.989). These correlations
introduce a range of levels of multicolinearity into the simulation which
may also be expressed as VIF's (VIF=1.0, 1.066, 1.333, 2.286, 5.263, 10.256,
and 45.706, respectively).

The variance of the sampling error is a function of the number \
of stations in the regression, N, and the number of years of record at each
site, n. In order to evaluate the performance of RGE with respect to

sampling errors, separate experiments were run with six different combinations

of ¥ and n [(N,n) = (15,10), (15,25) (25,10), (25,25), (40,10), (40,25)].
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One of the assumptions of classical regression analysis is that the y's
associated with a given set of xjp's are independently distributed{ This
assumption is, in general, not valid because the flows at different gaging
stations are correlated. The accuracy of a regional regression model depends,
in part, on the degree to which estimates of the dependent variable are
related (Matalas and Gilroy, 1968). Hardison (1976) has shown the interstation

correlation between observed 50-year peaks, Psge is approximated by

2,07
Psp = Pe

where Py is the interstation correlation between logarithms of annual peaks.
In order to assess the effect of different values of p, on the results,
separqte simulation runs were made with b, = 0, .4, and .8 or p50 =0, .15,
and .63.

The random disturbances Cj and nj in equations (11) and (12) measure

the discrepancies between the population values of My and Gj and their
linear.estimators. Therefore, the variances of gj and ”j (Oz(cj) and
Oz(nj)) may be thought of as a measure of error in the underlying model.
Because the magnitudes of>02(cj) and Oz(nj) affect the accuracy of the
regression model separate simulation runs were made with O(Cj) = O(nj) =
0.01, 0.05, and 0.20 to assess the effect of model error on the results.
In actual hydrologic regressions little is known about model error because
they are masked by sampling errors. However, the range of model error in
this study (.01 to .2) is expected to adequately cover the practical range
in model error for useful hydrologic regressions.

For most experiments the true regression coeffients, Bo, B1, and B2,
were set equal to 0, 1.0, and 1.026875, respectively; In order to gain

insight into how changes in f might affect the‘performance of RGE, some

additional experiments were made with 82 = 3.080625 and By = 0 and B; = 1.0.
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The 294 expefimeﬁts are distinguished by having a different combination
of input variables p, N;_n, pc,oz(cj), and Bi' Table 1A in appendix A shows
the values of these input variables for each of the experiments. Because
this table and all others were printed on a line printer without lower case
or Greek letters, some notational changes were necessary and are given on
the first page of each table.

Initially experiments were run on the.IBM 370/155 / computer at the
U.S. Geological Survey, Reston, Virginia. Later experiments were run on a
Harris 125-S computer 2/ at the U.S. Geological Survey, Northeastern Region,
Reston, Virginia. A listing of the computer program for the Harris computer
is given in Appendix B.

Performance Measures

Let él and gz (B10 and B20) denote OLS estimates of Bl and 82, and let
él(k) and éz(k) (B1R and B2R) denote the RGE estimates. For each experiment
the root-mean-square error (RMSE) for OLS and RGE estimators of Bl and 62 are

defined as follows:

NR .
L 2, %
RMSE-B10 =[ 55 T (B - B,).]
r=1 .
NR A
L 2 %
RMSE-B20 —[NR z (82 - Bz) . ]
r=1
—_rt _ 2
RMSE-B1R _[NR z (Bl(k) 81} 1
r=1
NR .
b _ 1l B 2. %
RMSE-B2R = 7 rzl (Bz(k) Bz)r]

where NR is the number of replications of the experiment (NR=500

SY77 .
1/2 Any use of trade names and trademarks in this publication is for descriptive

purposes only and does not constitute endorsement by the U.S. Geological
Survey. )
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for the 294 experiments and NR = 100, 500, 1000, 2000, 3000, 4000, or 5000
for the sensitivity analysis explained below). The mean deviation was also

computed as

1 NR .
BIAS-Blp = B b} (Bl - Bl)
r=1
1 NR A
BIAS-B2§ = B z (82 - 62)
r=1
NR . -
_ 1 2
BIAS-B2R = P z (Bl(k) - Bl)
r=1
NR
=L 2 -
BIAS-B2R = 7 El (Bz(k) 62)

Two other useful performance measures are the probabilities that the RGE
estimates of Bl and 62 will be "closer" to the true values than will the OLS
estimates. These probabilities, respectively, labeled P-RGEl and P-RGE2 were
determined for each experiment by the following

Let ~

C(nar g0 - 8] < I8y _ 8]
Q = r

r
r,L

0, otherwise

for » = 1,2,...,NR and L = 1,2. Then

1 NR
P-RGE1 = B z Qr,l and
r=]
1 NR
P-RGE2?2 = TE X Qr,z
r=1

It is not sufficient to compare OLS and RGE on the basis of individual
parameters alone, because it is the linear combination of these parameters

which yields a predicted peak discharge. Perhaps a more reasonable measure
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by which to, compare OLS and RGE is the total mean square error of prediction,
A A

SE; . Let y denote the predicted value of y given BO, Bl’ and BZ' SE; for all

possible values of X

~ al

1 and X2 given BO, Bl, and Bz is given by

A A AN

SE = ELGy)7 8,8, 8,]

A ~ A ’ 2
EI(BO + Ble + BZX?_) - (BO + Ble + 82X2 + 3+ €)]

N 2 N 2,2 2 N 2,2
(By = By)” + (B = BDH(O, + 1) + (B, - B, (0]

1 1 2
2
+ u‘”z)
+2(8) ~ B (B, - BPu_ + 2By - B (B, ~ B b
1 2

* 208y = B (B = By (covltyaXy) + iy W)

+ 02(3) + o> (e) : (13)

where 9 and € are independent random variables with zero means, and

wo, 02 , L., and 02 are respectively the means and variances of x, and x,.
xtoxy’ e, Yo 1 2

Because Xl and X2 are uniform random numbers on the intervals (0,2)

and (1,3), respectively, with correlation p then

2-0
THE R S |
xl 2
2 _(2-0° _ 1
X 12 3
31
ux =1+ 5 = 2
2
G2 - 6-D% 1
mz 12 3
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For each experiment the values of Bo, 81,62, 0, 02(8),Aand 62(6) are
known. Each replication within an experiment produced two sets of estimates—-

0 Bl, 82 and Bo(k), Bl(k), BZ(k). Therefore, for each replication of an
experiment two values of SE; are computed--one associated with the OLS

. 2 . . 2
estimator SET,OLS and one associated with the RGE estimator SEngGE'

square root of SE; is calculated and called the true standard error. For each

B
The

experiment the mean true standard error (MISE) using OLS and RGE are

calculated by

1 NE
MTSE-OLS = VB 2 (SE'T’OLS)P

r=1

‘f‘“d L IR
MTSE-RGE = B ) (SﬂﬁgRGE)r'

r=1

Also, the standard deviation of the true standard error (STSE) is computed

for each experiment,

| MR -
P _ ol 2
STSE-0LS =l I (SEp .o - MISE-OLS), ]
r=1
NR
STSE-RGE =[2—— 3T  (SE — MTSE-RGE) %)%
WRT 2 T, RGE r

For comparison, the mean and standard'deviations of the observed standard
errors (MOSE and SOSE) were computed and labeled MOSE-OLS, MOSE-RGE, SOSE-OLS,
and SOSE-RGE where the observed standard error is the square root of the
variance of the residuals, (;—y).

It is important to recognize the source of multicolinarily in a regression
problem. For purposes of discussion, let us assume that bias introduces a
multicolinearity in basin characteristics that is not inherent in the actual

hydrologic region. For example, assume that there is a hydrologic region of

varying elevation consisting of parcels of cleared land and parcels of forested

~
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land where gaging stations in the area had been placed years before for

reasons other than trying to randomly sample basin characteristics. As a
result, stations at low elevations drained mostly cleared land while high
elevation stations drained mostly forested land, resulting in a high sample
correlation between elevation and forest cover which is not an inherent
characteristic of the region. In order to compare performance of OLS and RGE
estimators in this situation, a new value of SE;’is computed from equation (13)

with cov(Xl,X2)=O. The means and standard deviations of SET (MTSEO and STSEO)

calculated with cov(Xl,X2)=0 are given by

, MR
r=1
, IR
MTSEO-R = 3= _z_] (SFp pomy
%
1 MR 2
STSEO-f = [1— (SEp g = MISEO-)], ]
NR
r=1
NR
and  STSEO-R =[~~— ¥ (SE. .. - MISEO-R)%]?
w1 2 P reE P

In addition, some sampling statiétics of the biasing parameter, k, and
the basin characteristic correlation coefficient, p, were computed. For each
replication a new value of Xk was computed using equation (10). In each
experiment the mean, ﬁaximum, and minimum values of k were determined and
denoted as K-MEAN, K-MAX, and KMIN, respectively. For each replication a

A

sample correlation, p, between Xl and X2 was computed. For each experiment
the mean deviation of the sample correlation from the true correlation

(BIAS-RHO) and the root-mean-squared deviation.of sample correlation (RMSE-RHO)

were computed as
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NR A

1
B;ASLRHO =3B T (p - p)r_
r=1
NR .
_ 1 2 %
RMSE~-RHO 7 rzl (p p)r .

In order to determine if 500 replications were adequate, a sensitivity
analysis was performed. Four different experiments were replicated 100, 500,
1000, 2000, 3000, and 5000 times, and the results (Table 2A, appendix A)

compared. The four experiments had the following sets of input wvariables:

E§§I P v.oom Pe Oz(gj) B,
1. 0.0 15 10 0.0 .01 .5
2. 0.0 15 10 0.8 .01 .5
3. 0.95 15 10 0.0 .01 .5
4. 0.95 15 10 0.8 .01 .5

Results indicate virtually no difference in the relative performance
measures for 500 or 5000 replications. The sensitivity analysis showed that
500 replications were adequate.
EXPERIMENTAL RESULTS

In order to directly compare the RGE estimators with OLS
estimators, the following ratios weré computed: RTSE .= MTSE—BGE/MTSE—OLS
(the ratio of mean true standard errors); RSET1 = MTSEO-E/MTSEO-0 (the ratio
of mean true standard errors where the.population covariance between X1 and X2
is zero); RBl1 = RMSE-B1R/RMSE-B10 (the ratio of root-mean-square errors for
estimating Bl); and FB2 = RMSE-B2R/RMSE-B20 (the ratio of root-mean-square
errors for estimating 82). A ratio of less than 1.0 indicates an advantage
for the ridge estimator.

To concisely display the main results, each of these ratios and

P-RGE1 and P-RGE2 are shown in box and whisker plots (Tukey, 1977) as a
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function of p (figures 1-6). Each box and whisker plot represents the results from
forty-two experiments in which p was constant at the indicated value whilé some
other input parameters (namely; N, n, P, OZ(C), Oz(n), and 82) were changed from
experiment to experiment. In a box and whisker plot, the ends of the 'whiskers"
are maximum and minimum observed values, the "box" contains the middle 50
percent of observations, the dashed line represents the median value, and the
"4'" represents the mean value.

It is clear from these plots that the RGE estimator dominates the
OLS estimator in this simulation when p is greater than or equal to .90
because all of the ratios (figures 1-4) are less than or equal to one and
the probabilities (figures 5 and 6) are all greater than about 6.5. For
values of p below about .5 the OLS estimator generally performed better than
the RGE estimator. For values of p between .5 and .9, results of this
experiment indicate the RGF estimator generally performed better than the
OLS estimator with respect to the six measures of performance tested.

The relative performance of the RGE and OLS estimators is shown by
table 1. In this table, results from the 294 experiments were grouped by 0
(denoted RHO in tables 1-6), then ranked according to RTSE within each group.
Displayed along with RTSE are several key input parameters that were changed
from experiment to experiment. When p>.75, the smallest values of RTSE occurred
when P, {the between-station correlation of annual peaks) was zero and
N and n were relatively small (p. 36). Similar results were found with
respect to RSET-1, RBl, RB2, P-RGEl, and P-RGE2 in tables 2-6. 1In other
words, the RGE estimator performed much better than the OLS estimator
under the conditions of high multicolinearity (p>.90), low between-
station correlation of annual peaks (pc = 0), and relatively few basins with

relatively short records [(¥,n) = (15,10), (25,10), or (15,25)].
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the correlation between sample independent
variables, p.



25

14— S
el
10— nin. E - - —
B o) {
A I
|
[ ]
- .9 -
- — L :
@ ‘
«© “F i
l
8t ( E—
] 1
; ]
- |
|
7— . | —
i
1 +
1 ..
G — tﬂd I
i
| i
5 I l I l | ' 1 J
0 .25 S50 .75 .90 95 .99
p

Figure 2.--Boxrand;whisker plots showing the ratio of
the mecan true standaxrd error, given the
population covariance of independent
variables is zero, using ridge regression

. to that using ordinary least squares re-
gression, RSET1, as a function of the
correlation between sample independent
variables, p.



26

13— ]

10 __ |t - _ —
1 1
{ EZH ! -
| i -+ -4 !
] ] T ' T
‘ | ! reg 1 |
s ] ! | .
-2 i f {
o) N |
« 1l ! i .
: ‘f” t
1
1 -
88— ' l '
AL X - l
I |
{ {
i T { |
'.7 - J 1 ‘ :
|
{
4 L
6 11. —
5 | ] | | | 1 |
0 25 .50 .75 .90 .95 .99

Figure.3.—-Box;and:whiskor plots showing the ratio of
mean square errors for estimating B using
ridge regression to that using ordinary
least squa}es regression, RBl, as a function

of the correlation between sample independent
variables, p. '



RB2.

1.2

1.1

10

.6

27

| ] T [ | i | i
|
-
— s |
" T T
[ 1 !
] [} !
B T
— L. . T
x .
! L
1 Ll !
._, ! _
i 4
L -
| T
- o
| & !
! i
: i
! i
__ L , P
|
] +
.L L
™
I~ g
1 1 J | | | ]
(4] .25 .50 75 .90 .95 .99
P

Figure 4.—“dezandzwhisker-plots showing thc ratio of
‘ the mean square crror for estimating B, using
. ridge regression to that using ordinary least
squafes regression, AB2, as a function of
the correlation between sample independent
. variables, p.



P_RGE1

28

! | i l T !
|
—
1.0— :
-
-
T — N -
9t— 1
-
+ ]
- ' 7
8 T r 1 |
} J |
T ! Y ' '
] l J ! ! '
| : B ! ! '
7— { | |
| i t | ! i
{ i § { L
1 t | |
o T SR B R
- | —
6 : { i
T : -+ i ! !
] ] | { 4,
1 i |
l + | ] '
| ’ | ] 1 —
S -~ = : 4 1
4
]
4
ab— o
: 1 1 ! ! l oo
0 25 50 75 30 95 99
P

Figure 5.~-Boxrand;whisker plots showing the probability
that the ridge regression estimate of By will
be closer to the true value of R; than will
the ordinary lecast squares estimate, P-RGEL,
ds a function of the correlation between
sample independent variables, p.



29

] { i | { | {
10— —
T
1
~—
o — HE I N N
1
’ '
8}— -+ | B—
) T !
l |
{ T i
N 1.
w 1
© |
m.7”‘_—' '
o =1 |
- |
. { 4
L)
oG‘_""‘ ' } pr—
T ! 1
! | |
l 1
i l
- ' :
T -~ T E3 T : 4
]
b : I N
o |
+ ' l
1 ' i I ]
! I ] t L
L 1 :
3 | | | N | I i
0 25 50 75 .90 .95 .99
P

Figure 6.--Rox;and;whisker plots showing the probability
that the ridge rcegression cstimate of B will
be closer to the true value of B2 than will
the ordinaty least .squaves estimate, I'-HGE2,
as a function of the correlation between
sample independent variables, p.



30
SUMMARY AND CONCLUSIONS

A regression simulator was combined with a multisite streamsite
streamflow generator to simulate a regional hydrologic regression. Monte
Carlo experiments were used to compare an operational ridge regression
estimator with ordinary least squares regression estimator. The simulation
indicates a potential for improved parameter, estimation for hydrologic
regressions when multicolinearity is a problem. It also demonstrates a
method of evaluating the performance of potentially useful bias regression
estimators which are hard to evaluate analytically for specific hydrologic
regression problems.

In one sense the simulation was large because 145,000 regressions were
simulated. But in a more important sense it was small--only two explanatory
variables, constant values for BO and Bl, and only two values for 82 were
tested. Although the simulation favors ridge regression for highly multi-
colinear data and the models tested, the evidence for ridge regression is
not compelling for hydrologic regressions in general because of the small
number of explanatory variables and narrow range of regression parameters.
Future studies on this problem should include more than two explanatory
variables, a wider range of regression parameters, other means of estimating
k, and other biased estimators—-such as the James~Stein estimator (James and

Stein, 1961).
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TABLE 4. Results of 294 experiments grouped by p and

ranked within each group by RTSE,

Explanation ..

e -
jBecause,ghis table was printed on a line printer without

— .
PO
- VT VAR

Wi
lower case or Greek 1etters,ﬁthe following notation changes;

[;;re madéﬂ

Text notation Equivalent table notation

D reetoccccransosasnoconaons «.«+ RHO

N . * L I I A A A e L4 ® ¢ e 0o 00 L NB

n . . .. . e e " e 0 ® o 06 ¢ & s ® 0 ¢ e NY

Povenrnns ceeaes Ceeeeeeeaaaaa, .. RO C
O A e SD_ZFTA

82 ccccccc LRI . ® e s 0w ¢ e % a8 o BETA?

In all experiments,
K (15 )=0(t;)
BO=O.

lel.



r~ c*1 100 0°9 52 1 ss wEW20* 1 2%
« 50 100 0°0 0t 1 1 pezae°t 1€ :
g*1 10°0 00 01 st 9 L1120 0%
G*0 S0°0 00 01 s1 4 £€6670°1 6€
s*1 10°0 0°0 0t G2 %01 CERTOT 2¢€
G*0 10°0 0°0 G2 S1 0s L08T0°1 LE
s* 1 10°¢ 0°0 01 0% 202 61510°1 9€
S0 10°0 %0 01 st Z - 25101 z .
51 10°0 0°0 s g2 €51 foygETott HE
s*1 10%0 00 s2 oY 162 SH010% 1 €€
5*0 10°0 0°0 <2 oY Gv2 0TGTI0T 2¢€ .
<) 50°0 00 01 0% 0cz 99600° 1 1€
. S*0 S0 0 00 52 st €s €Ev600°1 0€
;. 5°0 02°0 0°0 se Gt S 62600°1 62
S 5°0 G§0°0 0°0 071 52 201 LERDO"T g2
' §°0 10°C 0°0 ce 52 a1 €1500°1 12
5°0 10°0 v*0 01 g2 001 16900°1 92
S g*1 10°0 g0 01 §1 L 6%900°1 ¥
i S*0 10°0 0°0 01 0% 1671 665001 %2
S0 G50°0 0°0 s2 52 151 GiLG600°1 €2
. S*0 10°0 0 g2 0% Lv2 195001 22
S°0 10°0 %0 ¢z sz 691 5E600°1 12 ‘
5*0 02°0 0°0 0t sl S 215006°1 02 o
. 5*0 10°0 00 0t 52 66 Ge%00°1 61
‘ S0 100 8°0 01 51 € Ggv60° T 91
L G*0 10°0 %°0 se s1 18 SGv00° 1 Lt .
o 50 10°0 g°0 52 ¥ 0sT - .08E00°T 91 -
- "0 02°0 0°0 01 52 €01 Gl€00°T - ST
o g1 10°0 8°0 52 st 5SS 0SE00* T 1 ’
S*0 10°0 %0 G2 51 2s §S€00° T £l
: 5°0 10°0 H*0 01 0% g61 L5001 21 : .
s*0 10°0 §°0 01 0y - 66 §7200° T 11
%0 062°0 0°0 62 g2 2s1 g6100° 1 01
S*0 02°0 0°6 01 0% 102 161001 6
g1 100 80 c1 ov - g0z 55100°1 8
» s*1 100 g% 0 ot g2 01 6S100°1 L
: c*1 10°0 g0 g2 c2 5S1 L2700°1 9
g1 10°0 8*0 se 0¥ 2s2 pcoget S
s°0 62°0 0°0 s2 0% 052 000060°T ”
- 5*0 S0°*0 0°0 52 0% ev2 00000°1 €
s*0 10°0 g°0 g2 0% g%2 00600°1 2
. S°0 10°0 8°0 0T 2 101 00000"1 1
2~vi3s ¥L327CS 07 0HY AN 6N ON"dX3 351y NNVY

e 0 o o e B O e B O O B P 8 S O e o 0=0HY e o oo o e 2 e e 1 B o O P B O B 0 O B 5 0 0 - - o -

. ! N g S ———
a:oaoxquzHIkuz 351H AS Q3INNVY OGNV ORY A8 G34N08D SININI¥IEXI 962 3I0 SLINS3H =~- *@3NNIINOD T 378VL

.

%
P
.




38

e

s*1 10°0 0*0
s*1 10°0 0°0
g1 10°0 6*0
g0 10°0 0°0
G*0 16°0 0°0
5°0 50°0 0°0
c°1 10°0 0°0
g*1 10°0 0°0
g1 10°0 0°0
S°0 500 0°0
$*0 10°0 0°0
5*0 10°0 %*0
G*0 S0°0 0°*0
s*1 10°0 80
G*1 10°0 8*0
S0 02°0 0°0
S*0 10°0 0°0
S°0 10°0 %°0
g0 G0*0 6*0
§*1 10°0 8°0

"« S°0 10°0 8°0
G°0 02°0 T 0%0
50 020 0°0
g1 10°0 8°0
g°1 10°0 8°0
g°1 10°0 g°0
G*0 02°0 0*0
S*0 S T0°0 8°0
G0 10°0 ¥°0
S*0 $0°0 0°0
$*0 10°0 g°0
50 10°0 %0
G*0 100 0°0
S0 020 00
G*0 €00 0°0
$°0 10°0 8°0
§°0 10°0 9°0
c*0 10°0 0°0
S0 10°0 €°0
0 c2*0 00
G*0 10°0 8%0

) G*0 10°0 v*0
27vi38 vi3z~as  OTOH¥

dNOED HOVI NIRLIM

- - > " o 0 B8 O U S 0 0 S 0 S5 6

3514 A8 Q3X¥NVY ONV OHY A8 Q3

G2 sl 29 ySL10°1
01 61 €1 Lot
01 62 Tt 21010°1
01 ce 501 co0t10°1
c2 0V £52 g6600°1
ot 62 601 Lv806°1
52 52 091 11800°1
0T oY 602 208001
G2 0% 962 1 08900°1
g2 0% 952 €€900°1
g2 st LS 8.500°T
se st 25 15v00° 1
G2 al 09 65%00°1
01 g1 1 26€00*1
c2 St €9 €8£00°1
G2 sl 19 L9€00°1
01 Gl € 99€0.0°1
01 €2 10T gerooct
01 st 11 0€E00°T
01 62 211 Lv200°1
01 =¥ 801 gvz00°1
01 0% go0e 86100°1
01 52 0lt 68100°1
52 0% 682 €e100°1
s2 52 151 gZ100°1
01 oY 012 08000°1
62 0 Ls2 000001
s2 0% g2 00000°1
62 0% 952 00000°1
0T 0" Loz poooo°1
01 0% 902 00000°1
01 oy . &02 00000°T
01 0w ¥0e 000001
52 €2 651 p00c0"t
se g2 . gst 00000°1
G2 g2 LS 00000°Y
G2 G2 951 00000°T
g2 ce ss1 00000°1
se &1 65 60000°T
o1 ST 21 00000°1
ot st 01 00000°1
01 ¢l 6 pooco°t
AN an ONTd%X3 sy
P20 QE0HY =memmememmmm—mee oo

4080 SINIAIW2dX3 $62 40 S170

“~UAE N0~

ANVY

§3¢ =~ ¢Q3INNIINGD 1 31gvi




39

dNoY¥9 RIV3 NIHIIM

2

sl 100
S*0 10°0
s° 1 100
st 100
S*0 100
s* 1 100
§*0 G0°0
s 1 10°0
s*1 10°0
5*0 10°0
S0 10°0
g°1 100
S*0 020
g1 10°0
s*1 10°0
g1 10°0
s* 1 10°0
s*1 10°0
%0 S0°0
G°0 10°0
S*0 10°0
S*0 S0*0
S0 10°0
G*0 10°0
S0 10°0
S0 50°0
S0 10°0
S°0 10°0
€0 ‘02°0
S0 G0°0
s°0 10°0
G0 10°0
G'0 100
S*0 02°0
(2] 10°0
540 020
G*o0 020
S0 G0°0
S*0 10°0
S0 02°0
S*0 100
S0 10°0

v136 vL1327QSs

l"-ll.l'l.ll-.l‘l-.l'I.'ll.l'l.ll-l-l.-ll".lll.

T
0T
=14
se
se

0 OHY AN

emcweemmnen G*(Z0HY m=mmmssamnccemnmmee

EN

0¢
092

g1l

512

592
A
69
191
$11
91
12
%52

eL
991
Lie2

€92

51
g6 1
L9
g1l
89
v9
291

ONTd¥%3

19020°1 2y
06600°1 18
27800° 1 oY
LERQOOT 6¢
g2L00°1 et
82900°1 LE
15500° 1 S€
2190¢°1 cg
19500°1 v
0€€00° 1 €€
26200°1 2¢ .
1#200°1 £
902001 o€
29100°1 62
c2100°1 a2
c2100°1 L2
1800C* T 62
00000°1 2
oou0o°*t 92
00000°1 £2
00000°1 22
00000°1 12
00000°1 02
00000°1 61
00000°*T 81
000601 L1
00000°T s1
00000°1 s
00000°1 A
00000°T €1
00000°1 21
00000°1 11 .
00000°1 01
00000°1T 6
00000°1 8
£0966°0 L
10866°0 9
22566°0 s .
00%66°0 v
gEYEEL*0 €
46€66°0 2
90266°0 1
351y NNV Y

ISiH AS O3NNVY ONY OHY >n Q34N0H9 SIN3WIWIdX3. #62 40 §1INS3¥ =- °*Q3INNILINOD 1 anavy




$ i I L e Y |

L adyaie i n et i

o

40

dnoyd HIOVI NIHLIIM

<

10°0
10°0
100
10°0
s0°0
10°0
100
10°0
10°0
10°0
10°0°
10°90
02°0
10°0
10°0
02°*0
02°0
10°0
10°0
10°0
s0°0
10°0
020
10°0
02°0
s0°0
10°0
020
10°0
10°0
10°0
10°0
10°0
10°0
S0°0
S0°0
S0°0
10°0
10%0
10°0
10°*0
10°0

s e & o
OO O rirtrt ot

WA W N NN N N NN W
e & & & * o & o

.

1NN WD NN N NN NN DD
s & & & & & ¢ & 0 s & o .
CODCOCOOOHOAMO OO

.
OO O rt00OCHROOOOODO rtO Ot

. 3

.« o & ¢ @

1N NN NN NN LN Y INYNNnLY
.

27vi3s v13Z7Cs

¢« 2 ¢ & & o & & s o & o
SO 00O

DDODODDLTOVOWMNDO

. s @

s o o o .
OOOOOOOOOOOOOOO

co000O0OFTDFOOXDO
..t'..tl'....‘ . .
oo oo

.

CCO0CCO0OO0O0O0OOFOFITOOOO
OO0 OO O

0T 0oMY

AN

0%

O
s$Z
oY

0

sl
&1
%2
61
<l
8
e

anN

e rt et eE e eneannentreeeeswe G/ ¢020HY ==

2.2 2¢€00°Y 2%
gL 1€10¢° 1 1%
©22 28000°1 0v
921 280C60°*1 6€
0Le 06000°1 gt
692 00000°T L€
@92 00000°7 9€E
022 00000°1 =13
gLl 03000°1 L1
gt 00000° Y €e
221 00000° T 2¢ .
82 G26656°0 1€
L2 26L66°0 0€
LL GGLE60 62
€L GE966°0 g2
222 ©5966°0 L2 :
€41 20966°%0 92
0Ll 29%60°0 G2 .
%e 92€66°0 %2
612 86266°0 €2
122 02066%0 22
192 08686°0 12
92 £EL6BE*0 02 ,
vl 906860 61 s
%21 S5886°%0 g1
2Ll 4998860 LT
€22 09L86°0 - 91
Sl . l2sseco sl
691 L8EB6°0 LA
121 6CERE0 €1
2L %L186%0 2t
g12 69165°0 11 :
€2 S%086°0 01
L2 2%2L6®0 6
%l 222L6%0 8
g2t LLTle%0 L :
14 180L6%0 9
g2l 2.996°0 S
1L 2E696°0 v
SL 867960 €
2< 91+%96°0 2
021 922960 1
ONTdX23 3s.iy NV Y

|.l-l'.I.ll'.l-l-.l.ll'.ll'.ll|ll'll""-‘l“"ll-"'-"lv-l‘-nlll

3S1Y AS Q3INNVH ONV OMY A8 Q3dNOYD SIN3WI¥ICX3 v62 dO mkqnmum == *Q3NNILINOD T 378V




41

a1 10°¢ 8°0 G2 0¥ c62 0C000°T 2%
S*0 10°0 8°0 52 oY GL2 06000°1 1y
"0 10%0 8°*0 01 0% 122 00000°1 0%
5*0 10%0 €0 g2 s2 aLt 0C000°1 6€
c*1 10°0 840 1 oY 1€2 g1666%0 g€
g 1 10°0 g0 52 s2 281 8L666%0 LE
st 10°0 8*0 61 s2 £€1 6EH66°0 9¢€
S*0 10°0 §°0 01 52 621 85166°0 1>
sl 100 8°0 s2 sl be *EGE6°0 €
S0 10°0 5°0 s2 0% €12 22%66°0 €€
%0 020 0°0 s2 04 8.2 SeE66"0 2€
S*0 10%0 8°0 G2 Sl 0 £L266°0 1€
G0 cz*0 0°0 01 0% 622 8106640 0€
S0 02°0 0°0 52 se 0e 1 21066%0 62
s°0 10°0 ¥*0 g2 62 LLT vL666%0 82
g0 S0°0 00 s2 0% 112 vEl860 L2
s°1 10°0 8°0 0Tl 51 s¢ £6596°0 92
G40 10°0 8°0 el St 1€ 819860 62 )
%0 100 9°0 01 oY 922 1L886°%0 2 -
5°0 500 0°9 ce 52 641 £9E86°0 €2
S*0 02°0 0°0 61 G2 €1 TeTug*0 22
N 5*0 100 0 01 62 821 LL046°0 12
S0 10°0 040 G2 oY v.i2 EECRE6°D 02 . &
g1 10°0 0°0 G2 0% 6.2 08616%0 61 .
S0 G0°0 0°0 01 0% fee £€59L6%0 81
. g0 02°0 00 s2 st 2¥ £65L6°0 L o
51 10°0 0°0 s2 52 el €0%L6°0 91
G0 10°0 - v 0 se St 6L . Y0R96°0 124
S*0 100 0°0 01 0% 522 25596°0 vl
5*1 10°0 00 01 0% 0e2 6259640 €1
S°0 10°0 0°0 52 62 9L1 £8196°0 21
S°0 02°0 0°0 01 a1 €€ 116560 1 .
5*0 G0°0 0°0 01 ¥4 0€l G95656°0 01
s 100 0°0C 01 sz 1 zget SEBYE*0 6
50 S0°0 0°0 T4 si i3 0.5v6°0 ] ’
' €°0 100 %*0 01 st .. 0€ €1%76°0 L .
G*0 10°0 0°0 01 52 221 £6€76°0 9
"1 10°0 00 se Sl €8 6L626%0 g
S*0 100 0°0 62 g1 8. L6926°0., Sy
S*0 G0°0 0°0 1 51 2¢€ 9%ET160 €
g1 10°0 0°0 0t st v€ 96106°0 2
s*0 10°0 00 01 sl 62 91L68°0 1
. 2-vl38 vi3zTas 970Ky AN an ONTd%3 351y UNVY

L e e T P e L e L L e L L L DL P LD L Y . O“OI& e o e T P D e G o o e e D G W D P e e A e OB TGP G D ap Ae G D W S R D AP D A D B A0 we P em w ws e

aNOB9 HOV3I NIHLIM 3S1d A8 Q3ANNVY ONV orm./.>m 03dNOEY SINIWIHIAX3 962 40 SLINSIY == *UINNILNOD T 3718VY4

o

£l

b))



42

Shodd HOV3 NIHLIIM

s*1 10°0 3% 52 Cw L
s 1 10°0 8°0 0% 0% e
s°0 10°0 8°0 G2 =24 S
s*1 10°0 "8°0 s s2 6
5°0 10°0 8°0 se ('R €
S0 10°0 8°0 0t 0% 4
s*1 1e*o 8°0 01 s2 0
s*1 10°0 8°0 Y4 Sl 1
s*0 10°0 890 o1 s S
s*0 gz*o 0°0 52 04 S
g1 10°0 g8°0 0T sl b
s°0 10°*0 g°0 s st L
s*0 gz*o ¢*o0 01 e 9
S0 10°0 %0 s2 O+ I
c*0 10c°0 g°*0 1 Sl 8
Ry 02°0 0°0 T4 24 L
S°0 500 0°0 G2 0% v
s*0 10°0 %*0 o1 0% €
s*o0 02°0 0°*0 o1 G2 9
S*0 02°0 00 se sl 6
s*0 160 7°0 s 2 Y
s*0 100 0°0 sZ Oy 1
c*0 S0°0 00 s T4 S
s 1 10°0 0*0 s 0% 9
S*0 10°0 9°0 01 se S
S*0 10°0 %°0 a2 s1 S
S*0 cz*0 0*0 0t st 0
s*0 S0°0 0*0 0t 0% S
S0 106°0 %0 01 St L
c*1 10°0 0°0 sl sz &
S0 10°¢C 0°0 sl g2 €
6*0 S0°0 0°0 se Sl 8
g1 10°0 0*0 0 "R L
S0 S0°0 0°0 [oR¢ T4 i
G°0 1600 0*0 0T 0% <
s°1 10°0 0°0 514 St 0
61 10°0 0°0 01 se 6
€0 10°0 00 se S1 S
S*0 s0°0 0°*0 01 st 6
s*0 10°0 0°0 ot Y4 ki
g1 10%0 0°0 0T sl 1
s 10°0 0°0 01 St S

27vi3s v1327as 9T OHY AN 8N ONT

.l.l.l.lll.l.'-"l.ll.‘.ll.l.l'll.'ll-.l-".l mo. O"OIx l-|||-|l|l.-.l.l.l.l.l-lll-.l'l.'.l.l-l-.l.llI.Iq.l.l'l.llq'-l"-l.l.l"‘l'

3S1H AH QINNVY ONV OHY A8 (G3d4N0H9 wwzwmeu

az 129866°0 2%
£2 L¥9166°0 1%
g1 651966°0 0"
R 6€1966°0 6€
82 200566°0 g€
€2 91ES66%0 LE
"1 259%66°0 S€
6 BS1€66%0 s€
[ €1£66°%0 %€
g2 99L166°0 €€
4 HGGEBL®0 Z2¢€
f g95986°0 1€
£2 $60586°0 o€
82 6.8186%0 62
€ LE99E60 82
81 122%86°0 L2
82 2680E6°0 92
£2 1206L6°0 2
€1 0196160 42
] T8BEL60 €2
81 YS9EL6%D 22
g2 0000L6°0 12
81 201996°0 02
82 9£65596°0 61
€1 06169560 81
g L19296°0 L1
b LG%296°0 91
£ . §6£096°0 s
£ LSR0G6"C 51
58 1 L8LEY5°0 €1
81 wHyon6°0 21
8 GEEENH 0 11
€e S9S1%6°0 o1
el G25KE6° 0 6
€2 889L€6°0 8
6 £1€1€6%0 L
[ 50.L226°0 9
8 9512260 S
£ 2610260 " b
el US9R16°0 £
v 91v806°0 2
€ 650%06°0 t
ax3 3Sly WNVY .

d¥3 %62 40 SLINS3Y == *C3INNIINOD 1 378vdl




43

G0 100 8°0 52 0y 062 9229660 2%
s+ 1 10%0 8*0 52 04 952 £02566*0 1%
c*0 160 g0 01 0% 1492 95555640 o
g*1 160 8°0 01 0% syz Y66E66%0 6€
c*1 160 8°C G2 s2 561 821166%0 8¢
S*0 10%0 §8°0 s2 G2 2ol 61985960 L€
5*0 020 0°0 s2 0% 262 £89.86°0 9€
g1 10°0 80 0% ¥ L4 ZHELE6%0 s¢
%0 00 8°0 o1 G2 €91 9185E6°0 HE .
5°0 gz2*o 0°0 g2 g2 761 2E0%86%0 >
S*0 10°%0 8°0 G2 s1 %6 £H€186°0 2¢€
g*1 050 80 g2 ST 86 122185°0 1€
S0 020 00 0T C¥ €92 9LE0860 0¢
Gg*1 10°0 80 01 St 6% v0LELE*O 62
s*¢ 10°0 8°0 01 §1 Sy HEOELL®O e2
S*0 10°0 %0 sz 0% 682 9LE2LB*D 12
S*0 020 0°0 ot sz Syl G018YE*0 52
S*0 10°0 90 o1 0% ove 0L0S96°¢C g2
%0 02°0 0°0 g2 St TS SHEYY6*0 "2
S*0 §0°0 0°0 g2 ov 162 £8L196%0 €2
" S*0 10°0 v*0 $2 se 161 ¢ £EEYSH*0 22
S*0 02°0 00 01 St L €2LLY6%0 12
. 5*0 10°0 %0 01 52 271 - vR6HY6° 0 02 .
%0 S0°0 60 62 s2 €61 024€v6°0. 61
S*0 10°0 %*0 [ St €6 L212€6%0 g1
g0 10°0 %0 01 st Yo 10S4256%0 21
S0 S0 - 60 01 04 2ve 1L9525%0 91
S*0 10*0 00 G2 0% 882 Ce9Lll6%0 St
S*0 S0°0 00 62 Sl S6 829116°0 %1
g1 10°0 0°0 se 0% €62 ©921506%0 €1
S*0 c0°0 00 01 g2 RA 05€£506°0 21
S*0 100 0°0 52 G2 061 G00006%0 11
s*1 10°0 0°%0 s2 g2 o1 905£68°0 01
S0 50°0 0°6 01 ST Sy 9864850 6
g% 0 10%0 0°*0 1 0y 6€2 91.288%0 8
S* 1 10%0 00 01 0% "9 200188°0 L
g°1 10°0 0*0 01 G2 941 £289L¢°%0 9
G*0 10°0 0°0 01 g2 141 96EHLY*0 g
G 1 10°%0 0*0 €2 61 L6 T18%943%0 v
5%0 10°0 %0 G2 % 26 90.%98°0 €
S*0 10°0 0°0 o1 a1 €v 012198°%0 2
s°1 10°0 00 o1 sl av 8%5098°0 1
27vi3se ¥i327Qs 07 0OHY AN en ONTJdX3 3S4y WNVY

- > - e Y S b S WS ES o D T G A D R S G A G S s T S B S A T S A TP WO 0@0.0"0:“ - s 0 22 " D > - - 00 = o 0P o B D W e 8 e W o -- - e -

dNO¥O HIV3 NIHLIM 3S1d¥ A8 G3IXNVYH ANV OHE A8 033N0¥O SINIWIHIHX3 %62 40 SLINS3Y =~ °*C3NNILINOD T 378VL




TABLE 7. Results of 294 experiments grouped by p and

ranked within each group by RSETA4 ,

Explanation

[Becausei this table was printed on a line printer without
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~—

lower case or Greek letters,ﬁthc following notation changes,

were made:l
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Text notation Equivalent table notation

D ectosacanans Cesrnesaceses Ceeaas RHO

) P )

¢ S Ceeeccrecsraonsn ceevess NY

Porrereeenaaacaaneaens cecerreana RHO C
c(cj)......._...; ...... Ceeeereeeaas . SD_ZETA

B ereneneinanaans eeeeesssee.. BETA 2

44



" c 1l 10°%0 00 g2 s 55 $EY20° 1 29
< G*0 10°0 0°0 ¢l st 1 pc2e0° 187
. c*1 10°0 0°0 et Gl 9 Lrrecet 0%
s*0 $0°0 0°0 61 =R v €6610°1 6%
c* 1 100 0°0 01 c2 501 €€870° 1 8¢
G*0 10°0 0°90 s2 51 06 L0810°1 L€
c*1 10°0 0*0 01 0% 202 61510°1 9¢
c* ¢ 10°0 %*0 61 4 2 v2¢10°1 s€
s*1 100 00 ¥4 (¥4 £GT 18€10°1 g
c* 1 10°0 P0%0 ce oY 1¢e G010t €€
S0 10°0 0°0 62 0% g%2 01010°1 P>
c*0 G0°0 0°0 01 0¥ 002 99600°1 1€
g0 c0°*0 0°*0 a2 <l €9 €¥600°1 0€
S* 0 020 0°*0 s2 sl S 62600°T 62
S*0 50°0 0°0 0l c2 201 LEBOO*T 82
G*C 100 0°0 (=¥ c2 gv 1l gls00"1 L2
S0 100 %0 0t g 001 16900°1 92
g1 10°0 80 0t sl L 6v900°1 2
G*0 10°0 0°0 01 0% L61 66500°1 2
c*0 c0°0 00 ¥4 ¥4 161 6150061 €2
‘ N S*0 10°0 %0 G2 0w 142 14500° 1 22
. S*0 10°0 %0 g2 2 641 GEGQLO*T 12
G0 02°0 0°0 01 g1 S 215001 c2 .
§°0 100 0°0 01 62 66 G6wC0* T | 61 g
S0 10°0 8°0 o1 sl € cgv00° 1’ gl
S*0 10°0 %0 ¥4 sl 16 6G700°1 L1
c*0 10%0 8°0 Y4 s2 061 08s00°* 91
S*0 020 00 ot g2 €01 cLECO0" T s
: s°1 10°%0 8°0 s2 51 9% 09€00° 1 %1
S0 10°0 80 G2 sl 25 €SE00°T £l
G*0 100 %0 ¢l 0% a61 1GE00°*T 21
S0 100 80 01 0% 661 gv200°*1 11
G0 02°0 00 s2 %4 261 g6100°1 0t
G0 02°0 00 01 0% 102 L6100°T 6
s* 1 10°0 8°0 0l 0% €02 69100°1 8
g1 100 f°0 0t ¥4 s01 651601 L
g* 1 10°0 $°0 2 2 %51 L2160t S
g1 100 g0 G2 oY 262 00000°7 S
- S*0 02°0 0°0 ¥4 0% gce 00000°1 v
S0 $0°0 0°0 62 0% 6v2 00000°*1 £ .
c*0 10°0 g*0 %4 0% ave 00000°T 2
s*0 10°0 g0 01 ¥4 101 00000°1 1
2Tvi38 v¥1327as 270HY AN &N ONTdX3 1135y MNVY
"'-'l'-"-"l""'--llll'l‘llll-lll'lll"-'lllll‘lllllll.ll.llll O"OINW .llll.lll.l'llllll.l!ll.l'.lllll..l.-l-.llllll.l'.lll.\lllIll‘l‘l""‘-'l'l‘l
¢ JNOYS HOV3 NIWLIM T113s¥ AS8 Q3X¥NVH ONY OHE A8 Q3dN089 SINIWIHI4X3 v62 30 S1INS3Y == eG3nNILINGD 2 378V




46

s*1 100

. €1 10°0
g°1 10%0

gt 10°0

R 100

SR 16%0

s°1 10°0

s*1 10°0

61 10°0

st 10°0

s*1 16°0

s*0 S0°0

S0 10°0

S°0 10°0

. S0 16°0
S*0 02°o

S*0 10°0

s*0 10°0

s°0 S0°0

5°0 100

. S°0 10°0
S°0 100

g1 T0°0

5°0 s0°0

- S*0 10°0
S*0 T0°0

’ S°0 ge*o
q*0 G0°*0

S0 16°¢

G°0 10°0

S°0 10°0

S°0 02°0

s*0 020

S*0 02*o

S*0 10°0

S*0 16°0

s*0 0o

G0 S0°0

s*0 10°0

s*0 "G0°0

s*0 020

S*0 1090

27vi3g vi3Z27as

K

COD0IOFITDODOOOTVOOOWVODOTNOODOOTODDRDLLTDODOO OO

T 8 e e & 8 ¢ 8 @ & 0 % o & & s

® 5 % & ® B € e v & T S 0 & 0 b s s e
C OO0 DO0OCOVDOODODNDODOOCODCODODCOOOTTOOODDOOO

OHY

AN

aN

29 251101 2%

051 26.00°1 1%

§S2 . 199001 0y

502 96€00° T 6€

£1 19700°1 g€

FAR 297001 LE

%1 96100° 1 9¢

652 EE100°T >

151 §2100°1 v .

€9 L2100°1 €€

01z 64000°1 2

552 000001 1€

g2 00G00° 1 0t

L2574 00000°1 62

£s2 £00000°1 52

802 00000°T L2

902 00000°1 92 .
w02 00000°T sz

&8st 00000°T w2

181 00000°1 €2

98T ' 00000°T 2z

gs1 00000°T 12 ‘

e 00000°1 02 : .

601 00000°1 61

801 00C00°*1 81 .

901 00000%T L1

19 . 00000°T 91

09 000001 st

65 0060001 vl

85 C000D*T €1

LS 00000°1 21

0rt 21866°¢C 11

6461 20R66°0 0T

152 S6L66°0 6

0t 19L60°0 8 .

101 95966 %0 L

s02 899660 9

102 %2566°0 S

6 2€966°0 ¥

1t 15€66°0 £

21 02t66°0 2

g S2686°0 1
ON"ax3 1135y NAVY

- i o O 0 W o 0 S O O o e e e O o O 4 %0 [ X2 0=0MY - - - 4 - - 5 W % o 4 > > D W S e S e G 20 D A U N 4 e S 4 W @0

SNOBO HOV3 NIKLIM T113S¥ A8 (G3XNNVY GONV OKY A8 O3dN0YD SINIWIY3dX3 %62 40 SLINS3Y == “TINNILINOD 2 2N8vd




- D D U P B B S W B B B e e

€

47

cNoY9 HOVIE NIHLIAM

o

s*1 10°0
s 1 10°%0
s*0 10°0
S0 10°0
G°0 10°0
s*1 100
g1 10°0
s°0 10°0
s 1. 10°0
G0 02°0
s*0 10°0
S°0 10°0
s*1 10°0
G 1 10°0
g1 10°0
S°0 10°0
s°0 10°0
6°0 10°0
s*0 10°¢C
s*0 G0°0
s° 1 10°0C
s*0 (HEAY
S0 6e2*¢e
5°0 G0°0
c*0 c2°0
c*0 10°0
st 10°0
st 1 10°0
Gl 1¢°%0
s*0 10°0
S°0 c0°*0
s*0 10°0
c*0 10°0
c*0 16°0
s*0 G0°0
S0 02°0
G0 ce*o
s*0 10°0
g0 s0°0
S*0 10°0
s*0 s0*0
5°0 10°0

vi38 vl3z7as

1L3SH AH QINNVY OGNV OHY A8 034N0¥0 Sl

o}

8°0
8°0
8°0
$°0
0°0
8°0
f°0
8°0
8°0
0°0

8°0
g°0
0°¢
g°C
0°0C
v*0
g*C
8°0
%*0
¢*0
00
(A
0°0
0°0
0*0
%*0
0°0
VY]
0*0
%0
¢*0
00
0°0
$°0
c*0
0°0
60
00
00
00
0°0
0°0

OHY

AN

ll'--l-llI.‘.Il-!.l’l-l-ll'-llll-lulf.lllclll_ll. [ . O"OI

oY 692
G2 891
oY 252
0% 192
oY 092
cw Lie
s2 [
¢ 99
st 0L
[ 292
sZ st
0% €12
1Y 191
Gl 4
(R qe2
o 212
Ge 491
el L1
sl . €91
se c91
("4 g1
oY g12
174 a9g{
cY €92 "
14 111
qe 11
Sl c2
sl &9
s2 g1l
61 69
o .urN
514 261
oY oo1e
“R¢ 61
s2 S1t
Sl 89
51 61
61 %9
<1 L9
qe [
sl 81
s1 st
8N CNTdX3

0E100°
42100°
000060°
00000°
¢cococ*
00G0o0"*
Gc000°
000G60°*
QLREL"
G6L66"
19466°
19.66°
26166
CETIY
68966 "
*65966°
2£9464"
62566°
Sev66°
649766°
£Zn6h"*
0Zd766"
4 1v66
ceeee
6L066"°
16066°
G6686°
c06w6"*
»3.R6°
10486°
119%0°
0vSes”
988
19066 °
$2086°
210&86°
GS8L6"
928L6"
88LLE
GeSLE "
896 LE
000L6"

11354

1
1
1
1
1
1
1
1
0
0
0
0
¢
0
0
¢
0
0
0
0
0
0

*0

0
0
¢
0
0
Y
0
0
0

6°0

0
0
0
0
0

°0

0

°0

0

~N MDD

XNV

Y - - 58 - o oo = o S D 0 S S T e B S S 4 4 80 5

- U B 05 Ge Un W WP up U S0 BB G0 4P 0O 46w &3 - = P U 4o e

NIAIE3dX3 %62 20 SLINS3Y == *Q3NNILNOD 2 378Vl




48

.

S*1 100 80 g2 04 £L2 00C00°Y 2w
S0 100 89 g2 04 692 00000°1 17
s*1 100 3°0 G2 s sLl 2L566°0 0%
s°1 10°0 EM 01 Cw $22 0%866°0 6€
) c*0 10%0 g0 01 CY 022 19L66°0 1
5*0 100 8°0 s2 (¥4 121 L1966%0 LE
g1 100 g0 0T 62 ozl 825660 9¢
G*0 10°0 %°0 s2 0% €92 26%66°0 S€
g1 10°0 870 G2 s Ll 0EYRE°G »€
S°0 16°0 8°0 01 =¥ 2zt 650650 €€
5*0 02°0 < 0°0 2 0% 112 910&¢°0 Z€
5*0 100 890 a2 st £L QBSEE®D 1€
S°1 100 0°0 se 0% 2ie 616160 0€
g*0 G0°0 00 se oY ci2 9.886°0 62
g1 10°0 g°*0 01 st g2 8sSvB86°0 82 )
S*0 10°0 70 . G2 G2 041 0%1e6°0 L2
G*0 10°0 8°0 o1 St 42 601860 92
5°0 02°*0 00 01 0% 222 0%646%0 52
) 10°0 %40 01 0% 612 8LL16°0 %2
S0 02°0 00 s 62 €LY $9LL6%0 €2
S°0 10°0 0°0 ¥4 oY 192 619L6°0 22
., g1 10°0 0°0 c2 G2 9l LE1L6°0 - 12
S°0 G0°0 0°0 ce 52 2.1 28996°0 02
T 6% 10°0 %0 01 G2 127 69656°0 61 :
G*1 100 00 01 cv £z2 0veS6°0 . 81
5°0 10°0 %*Q 52 Sl 2L $8L56°0 L1
g% o0 02°*0 0°0 ot g2 421 0LLS6%0 91
g*0 10°0 - 00 52 g2 691 85.56°0 st
S*0 G0*0 0“0 01 0% 122 01666*0 %1
S*0 020 0°0 se S1 SL G28Y6*0 €1
5*0 100 0°0 01 0¥ 812 29Lv6°0 21
5*0 S0°0 6°0 G2 s1 vl ©BZEE® 0 11
G*1 10°0 0°0 G2 st K-y 296250 01
5*0 60*0 0°0 01 g2 £21 92626°0 6
G0 10°0 %0 01 st €2 16R26°0 9
s°*1 10°0 0°0 01 52 621 19G26°0 L
5*0 02°0 0°0 01 61 62 £5626°0 9
GS*0 100 0°0 G2 st 1L 0%126°0 S
5*0 10°0 00 01 s2 021 95.16%0 ¥
s*1 10°0 0°0 01 st L2 6L868%0 €
G*0 S0°0 90 01 c1 52 61168°0 2
S*0 10°0 00 01 ST 22 95088°0 1
27viz8 vi3270s 07 oHY AN 8N ONTdX3 1135y ANV Y

- e h BB > - € s WD B = D WD e 2o N - D W - - ma GL0020HY mecrccrccreer s crcr e cctccs e - - - - -

dNOY¥O HOV3 NIHLIM T.13SH AS OIXNVY ONV OHY A8 03dN089 SIN3WI¥3dX3 ¥62 340 SLINSIH == *A3NNILNGD 2 378vi




49

S

o w an Gh 60 9 $5 @ Wn =S OB 00 4 00 - on W A8 G0 em W W S0 W o

dNOouO KOV NIHLIA

s*1 100 g0 s
c*0 10°0 80 se
g1 10°0 8°0 sé
s*1 10°0 8" 0 01
s*0 10°0 80 2
g0 10*0 8°0 01
s*1 10°0 g% 0 01
g0 100 g*0 01
gl 10°0 {°0 se
gt 0 10%0. g°0 - 62
c*0 100 v°0 se
c*C 0e*o 0°0"’ se
g*0 «1°0 0°0 g2
g1 10°0 c°0 X4
g0 10°0 %0 =14
s*1 10°0 g*C ot
c*0 10°0 v°0 01
c*0 10°0 80 01
a0 10°0 00 s
s 0 02°*0 0*0 g2
g0 02*0 c°0 01
st 10°0 ¢*o se
st G0°*0 0°0 e
S*0 100 ¥°0 1
Gc*0 10°0 0°0 =¥
S0 10°0 y°0 T4
50 0z*0 0°0 01
s*0 50°0 0°0 01
g1 100 0°0 01
60 10°0 0°0 01
c*0 020 0o G2
g1 10°0 0°*0 se
S°0 s0°0 0°0 g2
g0 10°0 0°o0 s
G0 S0°0 0°0 0T
s 1 10°0 0°0 01
s*0 02°0 00 01
c*0 10°0 v°0 01
g0 10°0 0°0 01
s*1 10°0 0°0 01
G0 s0°0 'R 01
s°0 10°0 0°0 01

27v.i38 vi3270s 27 OHY AN

e o e 50 00 20 0 e e e O 0B B e S 6°0=0RY ======

113SY A8 O3¥NVY OGNV OHE Ag 03d4nozo Si

aN

4
62

ON~d¥%3

$€GL66°0
L%S5266°0
961c56°0
251066%0
114986°0
G6EYRE*0
22e186°0
#6l%L6"0
BECELEO
€G4596°0
990696"°0
224966°0
000095°0
0s09%5°0
996760
21L8€b0°0
v8E6e6°0
vg62e6*0
6evit6*0
poEBLs* 0
1,L7926°0
2500260
Gev806*0
z2ogl6gtl
$0196€°0
%6528y 0
ggLvA8° 0
€exy286° o0
£16L28°0
05G6L98°0
gL0v58°0
[T 2L R Al
yg9gvg 0
L1€¢2€8*0
0€6.28°%0
101vcg*0
%15028°0
21%sig*0
v£g218°0
8QL29L° 0
0L809L°0
0Tl9LyLl* O

1138y

ﬁNﬂ\fLﬂ\Df\:DO'O
—t

ANV

lll‘"'ll'l..l'l|ll.l.ll.ll-ll."l-i‘ll-l-""'.l"'l"l'

N3WIB3dX3 v62 30 SLNS3H == *@3NNILNGD 2 318VL




.
O —~

1o
10°0
10°0
10%0
10°0
10°0
10°0
10°0
10°0
10°0
10°0
02°0
T0°0
10°0
S0°0
10°0
10°0
10°0
[
0e2°0
02°0
10°0
s0°0
{0°0
10°*0
106°0
02°*0
10°0
"60°%0
02*0
10°0
10°0
S0°0
10°0
1070
10°0
02*0
c0°0
10°0
10°0
S0*0
10°0

o ¢ o @& o & ¥ o &

e e ¢ @ & + & & .

-
COC MO OO A0 OO OO QO IICOOO0O0ODOO MO0 IO OO0 C O rdrt

DNV WMDY N!INWGNODINGN NN N NnNnNnn
e ¢ o o & o -

N
(' W VNN NN nnnnmng
e e o o 0 0 ¢ o o o o o

138 v1327GS

dNO¥9 HOV3 NIMLIM T(13S¥ AB Q3MNVY ONV OHY AB QIdNOYY SINIWIHILXI 462 40 SLINSIY == *G3INNILINGD 2 378VL

.

o o o & & ¥ & & 0 @ s & ¢ v o s C o

@« o e ¢ ® ® ¢ ® e ® € & & & & © ® B * 0
C OO0 ORIV TCDOCOOO

OO TOOOOOOOOIOITOOOOOLOIOTVOIFVDOMVDDODONDDDLR
e

97 0HY

AN

gN

6€
9¢

ONTaX3

£o2L86*0
L162¢€6%0
1#00L6%0
0L0L.G6°0
$e1a96*0
5615560
69Z9v6°0
651960
SUEGER* D
BISFE6*0
L8E€G26%0
219,063
gESPLs*D
69ES648°0
6ERbH=Y*0
Gai2ee*0
€021y 0
eninig*o
9£s0L8*0
GeL89gt o
LSLEBSE*Q
168980
0eEYER*O
616280
€evvigeQ
v80£18°0
5660080
L9166L%0
LOSRG6LO
4g663L°*0
BLLLLL®*O
08%LLL*O
L2L2LL%0
11965.2.%0
1026%.L°%0
2¢eivlt0
1169%L°0
cogvEL*0
Zv8L1L*0
9LOYE9 0
060289°0
G265669°0

1135y

MNOOITNON OO0

ANVY

l-l-llvl--n‘---""l""l'-"-'l'.l‘.l"--V'l""' (%4 020HY wwacmccncenrreccrcccnccnrccr e wen




51

ppppiprpnpapepsr e T L LD Ll LoDl oded ot el d ol dod i dad

dNod9 HOVI NIHLIIM

.

.
O

10°0
10°0
1ec"o
10°0
10%0
16°0
10°0
16°0
10°0
10°0
10°0C
0e*ao
10°0
10°0
10°0
s0°*0
10°0
02°*0
10°0
0z*0
10°0
1¢°0
G0°*0
02°*o
10°0
10°0
02°0
10°0
10°0
10°0
S0°0
02°0
100
10°0
S0*0
10*0
10°0
s0°0
10°0
10°0
G0°*0
100

* = &

e o

0NN N N0 N W N NN N wn
s & @ .

.

.
OﬂOOOrﬂCOOOHHOOHr4

0w n W
.

. *

NN 0 N0 WD N NN NN NN
. e e & @ LI 2 *
OO0 QS OO

. * o s

¢« @ s & o .
OOV‘OOOMOCOOOM-—4OO

I N W0 N NN W W NN n
.

o
|
<

138 vi3z70

8°0 52
80 4
8°0 ¢l
8°0 G2
g°9 ol
8°0 €z
8°0 01
8°0 2
8°%0 01
6°0 2

R A s2
0°0 62
80 R
8°0 01
4°0 g2
00 g2
0°*c ¥4
0°0 01
40 01
0°0 gz
0°0 G2
0°0 sz
0°0 s2
0°0 01
%0 01
%°0 62
0°0 ¥4
0°0 G2
00 01
0°0 52
0*0 0t
0°0 0t
v°0 01
0°0 0t
00 2
0°0 01
00 s2
0°0 01
0°0 01
0°0 01
(] ot
0*0 01

s 370Ky AN

wommaammnenee §86°0

0 +62
O» 062
0 °*R 24
G2 961
o %2
52 261
Se Lyl
SRt 86
s evl
S1 v6
0% 682
0y 262
St 6%
ST Sy
s2 161
0% 16¢
0% €62
0w £ve
oY o%e
Se %61
0y 882
s2 s6l
<2 €61
s2 S+ 1
S2 T 2nl
St €6
Sl 96
se 061
0y v9e
ST Lé
'3 2ve
61 iy
S1 b
0% (X4
S Sé
G2 Sy 1
a1 26
se LA A
1574 11
St 84
S1 o4
sl 17

gN ONTd4%3

8619060
29.%06°%0
96L2Z98°0
612558°0
S6L1S8°0
29v6vE°0
€95.6L°0
20E76L0
L6T9LL®D
$2959.°0
§5126L°0
104062L°0
$2560L°0
12.90L°0
9L£6.9°0
§vEZLS*0
2902.9°0
9101490
0L0TLS"0
£56299°0
9816590
€92E%9°0
$61529%0
68Y%19°0

00€%19°%0.

128219*0
§60.09°0

6165060

L6156G8*0
§52%2858°Q
002284°0
20Gv.LS°0
celElLs* 0
0116950
2e1v96°*0
290€95°*0C
101L%5*0
0LL9%G*0
6982€5°0
965625°0
6626260
ggevic* o

1i3sy

x
z

~NMTIN O~

vy

UOIK !l-lll'.l-ll‘l.l'llllll_lull.llllllll.l.l-lu"'.l'll-llll“".lll'.‘.‘l'l

113SH A8 QIKNvVE ONV ORH AE Q3dN0YO SINIWIEIHXT $62 40 S1INS3AY == *Q3NNILNOD 2 378Ve




o,
D

TABLE 3. Results of 294 experiments grouped by p and

ranked within each group by KR4,

Explanation

éecaus this table was printed on a line printer without
v rein

T et
lower case or Greek letters,,the following notation changes’
>/

é&;rc made;]

Text notation Equivalent table notation

P retectassssstaennsasasssssaesss RHO

N..“,”.“.“.“.“.”.“.“..Nﬁ

P 1) 4

D o eecceiiiiiiiieiaaaiaaeaiaaaaa. RHOC
o~@j) St etieaevieisesiiiasanensoes. SD ZETA

S -V

In all experiments,
(o] ("5 )20(% )

Bo=0.
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TABLE 4. Results of 294 experiments grouped by p and

ranked within each group by RR2,

Explanation .-

[pecause{ghis table was printed on a line printer without
i prren T e
lower case or Greek letters, the following notation changes);
;
[were made: ;

.
.
-~

Text notation Equivalent table notation

D etesecsecrsrceasascasanasassaas RHO
N‘l.lllil'l..."...ll.‘l.'.'l.. NB

N teeesosesacecrsossesssonassoeses NY

RN (I
c(cj) é])_jETA

S 124V N

In all experiments,
o ()=o)
Bo=0.

61=1.
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TABLE &. Results of 294 experiments grouped by p and

ranked within each group by P_RetA,

Explanation

- .
} ecause’ this table was printed on a line printer without
b -7 U

re fus
lower case or Greek letters,ﬁthe following notation changes’

1
wvere madeij

Text notation Equivalent table notation

D evecesecssearssascesasassassss RHO
N tietieeereecetesesaaanssosaass NB

T ceevoeosoccennossonsansenasnses NY
pc Ceeseceratiscreanansacaaceaess RIO C

o(gj).................. ...... vev... SD ZFTA

R -1 4 V-

In all experiments,
0 (n)=0(g;)

80=O.
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TABLE 6. Results of 294 experiments grouped by ¢ and

ranked within each group by FL(QGJ?QL

Explanation

(}ecausegghis table was printed on a line printer without
- - -
- hed el

lower case or Greek letters,/the following notation changes?

Eére madq;}

Text notation Equivalent table notation

D cetecearteccatcaeccarsaerasssas RHO
2 P 11

2 S (A 4
R R R R R RHO C

c(cj) PO ) I A 04 V.

P -6 N

In all cxperiments,
o (y)=0(g;)

Bo=0.
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Table 1A,--Summary of simulation results.

Explanation

i -1
iBecause! this table was printed on a line printer without lower

i - e ‘1',) - 1

case or Greek letters,ﬁthe following notation changes, were made:

Text notation Equivalent table notation

P e e e e e e e e e ... RHO

N ... . ......... NB

n B ' 4
b e e i.... RHOC
O(L;) .+ - ... ... ... 5D ZETA

By e e e e+ e ... BETA2

In all experiments,

1
Q
7~
Y
~

O(nj)

Bo = 0

By = 1. -
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