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• Neves, Cláudia — Testing Extreme Value Conditions – an Overview and Recent Approaches 16
DISCUSSANT: . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 17
• Falk, Michael . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 17

IPM 11: Stochastic Analysis and Financial Mathematics
Organizer: Ching-Tang Wu . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 17
• Ankirchner, Stefan — Optimal Hedging of Derivatives Based on Non-tradable Underlyings . 17
• Imkeller, Peter (jointly with Stefan Ankirchner and Alexandre Popier) — Measure Solutions

of Backward Stochastic Di↵erential Equations . . . . . . . . . . . . . . . . . . . . . . . . 17
• Schachermayer, Walter — Optimal Risk Sharing for Law Invariant Monetary Utility Functions 18
DISCUSSANT: . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 18
• Wu, Ching-Tang . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 18

IPM 12: Robustness and Data Analysis
Organizer: Luisa Fernholz . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 18
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Analysis : Basic Principles and Recent Extensions . . . . . . . . . . . . . . . . . . . . . 54
DISCUSSANT: . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 55
• Esposito Vinzi, Vincenzo . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 55

IPM 35: Statistical Challenges in Data Mining Applications
Organizer: Alain Morineau . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 55
• Hebrail, Georges — Statistical Challenges in Data Stream Applications . . . . . . . . . . . . 55
• Singh, Netra Pal — Data Mining Technology – An Analysis for telecommunications industry 56
• Wang, Huiwen (jointly with Jie Meng) — Three-Way Symbolic PCA of Flow Data and Its

Application on Futures Market Data Analysis . . . . . . . . . . . . . . . . . . . . . . . . 56
DISCUSSANTS: . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 56
• Ritschard, Gilbert . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 56
• Saporta, Gilbert . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 56

IPM 36: Statistical Algorithms and Software
Organizers: Cristian Gatu, Sigbert Klinke . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 56



CONTENTS xiii
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• Laliberté, Lucie (jointly with Kim Zieschang) — International Assistance in Implementing

Updated Macroeconomic Accounts: International Organization Perspective . . . . . . . 155
• Peleg, Soli — Implications of the Approval of Treating R&D as Capital in the Updated SNA 155



CONTENTS xxiii

STCPM 04: Analysis of Complex Data with Non-responses from Government or Business Surveys
Organizer: Jai Won Choi . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 156
• Banks, David — Non-Response Issues in a Survey of Katrina Evacuees . . . . . . . . . . . . . 156
• Choi, Jai (jointly with Balgobin Nandram) — A Bayesian Prediction for Undecided Re-

spondents . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 156
• Fuller, Wayne (jointly with Kim, Jae Kwang) — Variance Estimation for Data with Nearest

Neighbor Imputation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 157
• Nandram, Balgobin (jointly with Jai Choi) — Robust Bayesian Predictive Inference for the

Finite Population Quantile of a Small Area Using Propensity Scores . . . . . . . . . . . 157
• Scheuren, Fritz — Paradata Applications to Survey Nonresponse . . . . . . . . . . . . . . . . 157

STCPM 05: Sequential Methodologies
Organizer: Basil M. de Silva . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 158
• Aoshima, Makoto (jointly with Kazuyoshi Yata) — Asymptotic Second-Order Consistency

for Two-Stage Estimation Methodologies and Its Applications . . . . . . . . . . . . . . . 158
• de Silva, Basil (jointly with L. Sandamali Dharmasena) — Two-Stage Sequential Procedure

for Kernel Regression Estimation . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 158
• Mukhopadhyay, Nitis — Applied Sequential Methodologies: Experimental Psychology . . . . 159
• Schmid, Wolfgang (jointly with Vasyl Golosnoy and Iryna Yatsyshynets) — Surveillance of

Optimal Portfolio Compositions . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 159
• Solanky, Tumulesh (jointly with Yuefeng Wu) — On Optimality of the Sample Size for the

Partition Problem . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 160
STCPM 06: On line Communication of Statistics – Emerging Trends and Best Practice

Organizer: Siu-Ming Tam . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 160
• Davies, Neville (jointly with Doreen Connor and Pat Beeson) — Communicating Statistics:

CensusAtSchool, Data Visualisation and Improving Statistical Literacy . . . . . . . . . 160
• Giovannini, Enrico (jointly with Lars Thygesen and Russell Penlington) — Dynamic Graph-

ics: Turning Key Indicators into Knowledge . . . . . . . . . . . . . . . . . . . . . . . . . 160
• Radermacher, Walter — “Make Sense of the World by having Fun with Statistics” (Gap-

minder) . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 161
• Ridgway, James (jointly with Sean McCusker and James Nicholson) — Engaging Citizens in

Reasoning with Evidence . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 161
DISCUSSANTS: . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 162
• Krizman, Irena — Discussion I on “On line Communication of Statistics – Emerging Trends

and Best Practice” . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 162
• Lehohla, Pali — Discussion II on “On line Communication of Statistics – Emerging Trends

and Best Practice” . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 162
STCPM 07: New Developments in Survey Estimation

Organizer: Jean Opsomer . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 162
• Breidt, Jay — Small Area Estimation for Profiles Using Semi parametric Mixed Models . . . 162
• Da Silva, Damião (jointly with Jean Opsomer) — Propensity Weighting for Survey Nonre-

sponse through Local Polynomial Regression . . . . . . . . . . . . . . . . . . . . . . . . 162
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• Mendes, Maria Filomena (jointly with José Santos) — The Social Side of Fertility Decline in

Spain and Portugal . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 170
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• Laczka, Éva — Economical and Statistical Interpretation of Farm Concept . . . . . . . . . . 173
• Mnyaka, Moses — Measuring the Agriculture Indicators in South Africa . . . . . . . . . . . . 173
• Piersimoni, Federica (jointly with Roberto Benedetti and Massimo Greco) — Sampling De-

signs for Agricultural Holdings when Multivariate Auxiliary Variables are Available . . 174
• Som, Hiek — New Features in the World Programme for the Census of Agriculture 2010 . . . 174

STCPM 12: Software for Statistical Disclosure Limitation
Organizer: Joe Fred Gonzalez, Jr. . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 175
• Giessing, Sarah — Balancing the Amount of Detail in 3-dimensional Hierarchical Tabular

Economic Data . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 175
• Gonzalez, Jr., Joe Fred — Software for Tabular Data Protection . . . . . . . . . . . . . . . . 175
• Hundepool, Anco — Argus Software . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 176
• Massell, Paul (jointly with Jeremy Funk) — Disclosure Avoidance Software used at the U.S.

Census Bureau (to be presented by Nancy Gordon) . . . . . . . . . . . . . . . . . . . . . 176
• Templ, Matthias — sdcMicro: A Package for Statistical Disclosure Control in R . . . . . . . . 177
DISCUSSANT: . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 177
Dixon, Brenda — Discussion on “Software for Statistical Disclosure Limitation” . . . . . . . . . 177

STCPM 13: Assessment of Data Quality — Tools and Experiences
Organizer: Manfred Ehling . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 177



CONTENTS xxv

• Arribas, Carmen (jointly with Dolores Lorca) — Combining Auditing and Self-assessment of
Data Quality . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 177

• Elvers, Eva — Development of a Handbook for Data Quality Assessment Methods and Tools 178
• Linden, Hakan — Experiences with DESAP (Development of a Self Assessment Programme)

in the European Statistical System . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 178
• Lohauss, Peter — ISO Certification of Statistical O�ces - A Way Forward? . . . . . . . . . . 179
• Sæbø, Hans Viggo — Measurement of Process Variables within the Framework of Quality

Assessment . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 179
STCPM 14: Knowledge Mining by Symbolic Data Analysis

Organizer: Paula Brito . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 179
• Billard, Lynne — Measures of Dependencies for Histogram-valued Data . . . . . . . . . . . . 180
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Sousa, Osvaldo Silva and Bibiana Magalhães) — Clustering Sources of Parenting Stress
with the A�nity Coe�cient . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 338

• Capitanio, Antonella (jointly with Cinzia Viroli) — Skew Normal Mixture Models: an Appli-
cation to Model Based Clustering . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 338

• da Silva, Alzennyr (jointly with Yves Lechevallier, Fabrice Rossi and Francisco de Carvalho)
— Clustering Strategies for Detecting Changes on Web Usage Data . . . . . . . . . . . 339

• Dean, Nema (jointly with Adrian Raftery) — Variable Selection for Latent Class Analysis . . 339
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dra Ribeiro and Lisbeth Ottosen) — Determining Heavy Metals Distribution in a Pro-
totype Electrodialytic Cell According to Two Di↵erent Statistical Models . . . . . . . . 494

• Mourato, Sandra (jointly with Inês Roquete and Maria Madalena Moreira) — Clustering
Techniques Analysing the Variability of Rainfall Distribution Patterns in the South of
Portugal . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 494
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• Klemelä, Jussi — Likelihood Subsetting of Financial Data . . . . . . . . . . . . . . . . . . . . 513
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• Filipe, Patŕıcia A. (jointly with Carlos A. Braumann) — Animal Growth in Random Envi-

ronments: Estimation with Several Paths . . . . . . . . . . . . . . . . . . . . . . . . . . 527
• Marques, Tiago — Distance Sampling in the Presence of Density Gradients . . . . . . . . . . 528
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• Gonçalves, Rui — Universal BHP Distribution and Nonlinear Prediction in Complex Systems

Using the Ruelle-Takens Embedding . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 558
• Wu, C. F. Je↵ — Statistical Modeling and Analysis for Robust Synthesis of Nanostructures . 558

CPM 153: Evaluating and Expressing the Uncertainity in Scientific Measurements . . . . 558
• Wang, Zuoren (jointly with Weiqun Zhang) — Index System, Model Construction and Applied

Study of Evaluation of Regional Economic Strength . . . . . . . . . . . . . . . . . . . . 559
CPM 157: Other Topics . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 559

• Bazley-Smith, Gavin — Lessons Learned from Advanced Data Collection Systems . . . . . . 559
• Bekker, Andriette (jointly with Jacobus Roux and René Ehlers) — An Alternative to the
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? Domański, Czeslaw (jointly with Dariusz Parys) — The New Stepdown Method Controlling

the Familywise Error Rate . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 580
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? Figueiredo, Francisco (jointly with José G. Dias) — Poisson Regression Mixture Models under
Spatial Constraints . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 593

? Gruenberg, Katharina — Modelling the Dynamics of Homicide Typologies . . . . . . . . . . . 594
? Parreira, Pedro Miguel Santos Dinis (jointly with Fátima Salgueiro) — The Moderator E↵ect

of Leadership Profiles on the Relationship between Leadership Complexity and Organi-
zational E↵ectiveness: a Structural Equation Modeling Approach . . . . . . . . . . . . . 594
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? Magalhães, Fernando (jointly with Mariana Carvalho) — Inspection Cost Analysis to Systems

with Parallel Components and Increasing Risk Rates . . . . . . . . . . . . . . . . . . . . 631
CPM 110: Statistical Process and Quality Control . . . . . . . . . . . . . . . . . . . . . . . . . 631

? Correia, Florbela (jointly with Pedro Oliveira) — Control Charts Performance Evaluation . . 631
? Guerreiro, Vera (jointly with Paulo Infante) — An Application of Quality Control to Telecom-

munication Costumer’s Service . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 632
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Opinions of the Academic Physicians working in Turkish Armed Forces about Homecare
Services . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 648

? Negreiro, Filipa (jointly with Catarina Silva, Eunice Ferreira and Lúıs Miranda) — Pain in
Rheumatologic Pathology: an Assessment Based on Five Scales . . . . . . . . . . . . . . 649

? Pettersson, Kjell — Unimodal Regression in the Two-parameter Exponential Family with
Constant Dispersion Parameter . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 649

? Silva, Catarina (jointly with Eunice Ferreira, Filipa Negreiro, Catarina Alves and Espiga
Macedo) — Obesity and Hypertension Go Hand-in-hand: Results from an Observational,
Cross-sectional Study . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . 650

? Shimokawa, Toshio (jointly with Masashi Goto) — Receiver Operating Characterisitic Curve
Based on the Power-Normal Distribution . . . . . . . . . . . . . . . . . . . . . . . . . . 650
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Statistical inference for concentration measures has been of considerable interest in recent years.
Income studies often deal with very large samples, hence precision would not seem a serious issue.
Yet, in many empirical studies large standard errors are observed, and it is therefore important to pro-
vide methodologies Author1990to assess whether di↵erences in estimates are statistically significant.
This work focuses on Gini’s concentration ratio R. Hoe↵ding, in his seminal work (Hoe↵ding,1948),
derived the asymptotic distribution of Gini’s index. Several years later, Giorgi and Provasi (1995) and
Palmitesta et al. (1999) pointed out that the speed of convergence of the sample distribution is rather
slow. Further studies (Palmitesta et al. (2000), and Giorgi et al. (2006)) revealed that the t-bootstrap
method yields more accurate confidence intervals in small samples. Bootstrap methods are however
computationally expensive; moreover, the di↵erence with respect to the asymptotic approach becomes
less significant as the sample size increases. In inference studies involving large samples, (i.e. income
surveys), it seems therefore reasonable to retain the asymptotic approach. Latorre (1990) showed
that sample sizes currently in use are large enough for constructing confidence intervals based on the
maximum likelihood estimator for Gini’s concentration measure. Are they also adequate to assure a
good coverage of asymptotic non parametric confidence intervals? This work’s aim is to provide an
answer to this question.

Confidence intervals for Gini’s concentration index

It is well known that the Gini concentration index R may be expressed as ratio of two regular
functionals, the Gini mean di↵erence � and twice the mean µ. Let X1, ..., Xn

be i.i.d. with unknown
distribution function F , whose variance �2 is assumed to exist. Let b� be the (unbiased) sample
mean di↵erence, X the sample mean and bR = b�/(2X) the sample Gini concentration ratio. In an
application of his asymptotic distribution theory for U-statistics, Hoe↵ding (1948) proved that, if
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Now, V ar(b�) and Cov(X, b�) may be expressed as (Zenga et al. (2004); Polisicchio and Zenga (1995))
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Since variances and covariances of U-statistics are regular functionals, the variance �2
R

can be consis-
tently estimated from the sample data, provided the second moment of the underlying distribution is
finite (see Lee (1990), p.122, theorem 3). In particular, the unbiased estimators
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may be used, where S2 is the unbiased variance estimator and bF , bD are the U-statistics corresponding
to F and D:
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is a strongly consistent estimator for �2
R

. Writing z
p

to mean the p-th quantile of the standard normal
distribution, it follows that the interval
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contains the true value of Gini’s concentration index with probability approximately equal to 1 � ↵,
provided the sample size is large enough.

It is worth noting that direct use of the formulae in (1) implies a computation time of O(n3)
for bF and of O(n2) for b� and bD. Average computation time can, however, be drastically reduced to
O(n lnn) using the order statistics (see Zenga et al. (2004); Polisicchio and Zenga (1995)).

Simulation study

This section determines the minimum sample sizes such that the coverage probability of the
confidence interval in (2) is reasonably close to the nominal confidence level 1�↵. For this purpose a
simulation study has been performed, using the software package R. The procedure may be summarized
by the following steps: (I) Fix the sample size n. The sample sizes considered in this analysis vary
between 30 and 3840. (II) Draw N = 5000 samples of size n, fixed at the previous step. The choice
of N has to take into account two opposite requirements. On one hand, N as large as possible to give
a better representation of the simulated sample space, and, on the other hand, N bounded to limit
computation time. (III) For each sample compute the confidence interval (2), and check whether it
contains the true value of the Gini concentration index. The proportion of intervals satisfying this
condition provides an estimate for the unknown coverage probability.

The estimates bp
n

of the unknown coverage probabilities p
n

will be used to determine minimum
sample sizes as in Greselin and Ma↵enini (2007). In general, the e↵ective unknown coverage depends
on the chosen sample size n, the confidence level 1 � ↵, and the underlying distribution F . In any
case, lim

n!1p
n

= 1 � ↵. Assuming that (as in most applications) some coverage error � > 0 with
respect to the nominal confidence level 1 � ↵ is tolerable, let H0 : p

n

� 1 � ↵ � � be the hypothesis
that the sample size n is su�ciently large. H0 will be rejected if

bp
n

< 1� ↵� � � z0.95

r
(1� ↵� �)(↵ + �)

N
.



Since for large values of N the estimated coverage probability bp
n

is approximately normally distributed,
the rejection probability is roughly bounded by 0.05 under H0. Taking N = 5000, � = 0.1↵ and
↵ = 0.05, this procedure leads to rejection of H0 if bp

n

< 0.9397. If ↵ = 0.01, H0 will be rejected if
bp
n

< 0.9866.
The distributions considered in the simulations are reported in table 1. The parameters were

chosen to lie in a neighborhood of the maximum likelihood estimates yielded on real income distribu-
tions.

distribution density function f(x) acronim parameter values

Lognormal 1
�
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1
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exp�
1
2

⇣
ln x��
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2

⌘2

x > 0, (logA) � = 10, � = 0.35829
� > 0, � 2 R (logB) � = 10, � = 0.5

(logC) � = 10, � = 0.74161
Pareto ✓x✓

0x
�(✓+1) x > x0, ✓ > 0 (ParA) x0 = 1, ✓ = 5

(ParB) x0 = 1, ✓ = 3
(ParC) x0 = 1, ✓ = 2.5

Dagum ��✓x�✓�1
�
1 + �

x

✓

����1
x > 0 (DagA) � = 1, � = 1, ✓ = 5
�, �, ✓ > 0 (DagB) � = 1, � = 1, ✓ = 3

(DagC) � = 1, � = 1, ✓ = 2.5

Table 1: Parent distributions for simulations

Table 2 reports the estimates of the coverage probabilities of the 95% and the 99% confidence intervals.
Boldfaced figures are estimated coverage probabilities that lie in the acceptance region of H0.
The main result is that the minimum sample sizes increase drastically as the right tail of the parent
distribution becomes heavier: if all moments of the parent distribution are finite, as in the Lognormal
case, samples of size 480 are su�cient to obtain accurate confidence intervals. If the parent distribution
has only a finite number of moments, as in the Dagum and Pareto case, the thresholds are much larger.
In extreme cases, i.e. if the third moment of the parent distribution is not finite, none of the considered
sample sizes appears to be su�cient.
The simulation results obtained on the Lognormal model, allow to assess the e↵ect of asymmetry in the
underlying distribution. In fact, as the value of the parameter � increases, the Lognormal distribution
becomes more asymmetric, and the estimated coverage probability steadily decreases.
As expected, also the nominal confidence level a↵ects the minimum sample size: smaller values of ↵,
require larger sample sizes to yield an acceptable accuracy.

Conclusions

This paper investigates minimum sample sizes for accurate confidence intervals for Gini’s con-
centration measure. A simulation study shows that they are seriously a↵ected by tail-heaviness and
asymmetry in the underlying distribution. Let alone extreme cases, it appears that samples of size
larger than 3840 units yield accurate confidence intervals at nominal confidence levels up to 0.99. This
insight seems to be of interest in income studies, where sample sizes of several thousand statistical
units are customary.



95% confidence interval

n logA logB logC DagA DagB DagC ParA ParB ParC
30 0.9104 0.9048 0.8858 0.8944 0.8524 0.8212 0.8362 0.7738 0.7572
60 0.9298 0.9230 0.9068 0.9136 0.8708 0.8376 0.8746 0.8256 0.8034

120 0.9380 0.9322 0.9244 0.9278 0.8926 0.8698 0.8974 0.8722 0.8456
240 0.9422 0.9392 0.9322 0.9362 0.9094 0.8894 0.9158 0.8920 0.8610
480 0.9486 0.9478 0.9440 0.9422 0.9248 0.9108 0.9324 0.9154 0.8942
960 0.9484 0.9482 0.9402 0.9472 0.9310 0.9132 0.9374 0.9330 0.9106

1920 0.9480 0.9478 0.9466 0.9428 0.9394 0.9272 0.9444 0.9350 0.9208
3840 0.9476 0.9542 0.9518 0.9456 0.9478 0.9314 0.9460 0.9426 0.9288

99% confidence interval

30 0.9650 0.9602 0.9498 0.9510 0.9202 0.8948 0.8968 0.8484 0.8254
60 0.9738 0.9742 0.9604 0.9650 0.9350 0.9176 0.9306 0.8944 0.8744

120 0.9842 0.9808 0.9744 0.9756 0.9518 0.9378 0.9516 0.9292 0.9120
240 0.9864 0.9816 0.9818 0.9798 0.9604 0.9532 0.9672 0.9486 0.9294
480 0.9902 0.9876 0.9848 0.9862 0.9710 0.9646 0.9772 0.9658 0.9508
960 0.9898 0.9874 0.9854 0.9858 0.9802 0.9686 0.9806 0.9738 0.9642

1920 0.9870 0.9892 0.9886 0.9870 0.9806 0.9736 0.9882 0.9776 0.9728
3840 0.9864 0.9898 0.9912 0.9872 0.9848 0.9800 0.9876 0.9832 0.9756

Table 2: Estimated coverage probabilities
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