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/INC OSJE
SYSTEM='VSE'
* $$ JOB INM=ZECV CASE,CLASS=6
* $$ PRT CLASS=M,DEST=(MUSIC)
/f JOB ZECVCASE
/# OPTION LINK,NODUMP
/f EXEC VFORTRAN,SIZE=AUTO
(O e R R R R R R R R A R
& TEST FOR EQUALITY OF MEAN
¢ RATIO OF POPULATION VARIANCES ARE 1.0:20:3.0
CHERE R EREREEE SRR R AR At e e AR Rk R
DOUBLE PRECISION RNGA EA,RNG(3),E(3),TG(3),TS
DOUBLE PRECISION AS,AK
- DOUBLE PRECISION $SQ(3),SQNO(55),3QNOO(50)
DOUBLE PRECISION FAR1,FAR2FAR3
DOUBLE PRECISION AA BBMXBAR
DOUBLE PRECISION ANT1 ANT2ANT3 NN
DOUBLE PRECISION AMED,SUMQ,SUMI,SS
DOUBLE PRECISION SST,SSB,SSW,HK1,HK2,HK3
DIMENSION SUM(3),AMEAN(3),NOD1(50),NOD2(50),NOD3(55)
DIMENSION FAIR 1(50),FAIR2(50),FAIR3(5S)
DIMENSION BOI1(50),B0I12(50),B0I3(55)
DIMENSION SUMT(3},8SQQ(3),AMEANN(3),355(3)
DIMENSION NG(3),Q(3),XBTG(3),XBW G(3}
DIMENSION H(3),S2W G(3),W(3),V(3),SDW G(3),AH(3},STFG(3)
DIMENSION V2(10),AXBAR(3),52(3)
REAL MSB,MSW
REAL NOD1,NOD2NOD3,G
COMMON/SEED/AMED(3),SUMQ(3),SUMI(3)
COMMON/MIN/SS(3)



COMMON/MAM/IA 1,JA 2,JA3 NL,N(3),U(150)
COMMON/HOME/MXBAR
COMMON/HEAL/FAR1,FAR2,FAR3
COMMON/BA G/ANT1 ANT2,ANT3
SUM(1)=0.

SUM(2)=0.

SUM(3)=0.

SUMT(1)=0.

SUMT(2)=0.

SUMT(3)=0.

C***********#*#*****************

€

SET SAMPLE SIZE

CHREkkrTThfhkk kKRR RRR kKL RF R RR LXK

c**t*****************%*******ii*t************

C

R R R R R R R R AR R R R KRR KRR KRR R AR KRR KRR TRk RRRKS

N1=10

N2=10

N3=10
NL=N1+N2+N3
Y=0.

IA1=8643
IA2=9457
IA3=5501

SET NUMBER REJECTIONS

CFT01=0.

CFT05=0.

RTF01=0.
RTF05=0.
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'« SR TRIMMED F---eeeeeeeomeeeeeee
s DR (CE o)
TF101=0
TF102=0
. BROWN AND FORSYTHE TEST--------—-
RBF01=0.
RBF05=0.
s SO GRAYRILL AND DEAL---cccemmmeeeee
o . 5 2o
CFS01=0.
CFS05=0.

C*%*********%******%****ﬁ**i*****

&

REPEAT

C*%*******t*************i********

LL=600.
DO 500 IK=111,

STD=1.

DO 10 1=1,10

NOD1(I)=0.

IF(Y NE.O) GOTO 2

CALL NORMI(EX,STD,X,Y)
GOTO 3

2 X=Y

Y=0
F1=X
X1=F1+21

3 X1=X+21

NOD1(I)=X1
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STD=2.
DO 11 J=1,10
NOD2(J)=0
IF(Y NE.O) GOTO 4
CALL NORM2(EX,STD,X,Y)
GOTO 5
X=Y
Y=0
F2=X
X2=F2+21
X2=X+21
NOD2(I)=X2
CONTINUE

EX=1.

STD=3.

DO 12 K=1,10
NOD3(K)=0

IF(Y NE.O) GOTO &
CALL NORMB3(EX,STD,X,Y)
GOTO 7

X=Y

Y=0

F3=X

X3=F3+21
X3=X+21
NOD3(I)=X3
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NN1=N1
DO 330 J=1,NN1
UH=NOD1(J)
330 CONTINUE
NN2=N2
DO 331 J=1,NN2
U(NN1+1)=NOD2(])
331 CONTINUE
NN3=N3
NN4=NN1+NN2
DO 334 J=1,NN3
U(NN4+I)=NOD3(J)
334 CONTINUE
NL=N1+N2+N3
NT=NL-1
DO 3351=1NT
IB=I+1
DO 335 J=IB NI
IF (U(D).GT.UJ)) THEN
TEMP=U()
Um=u()
U(J)=TEMP
END IF
335 CONTINUE
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SUMKK=0.
SSQKK=0.

SSQK=0.

BOSS1=0.

DO 50 K=1,10
SUMKK=SUMKK+ALOG10(NOD1(K))
SUMK=SUMK +NOD1(K)
SQNO(K)=NOD1(K)**2
SQNOO(K)=(ALOG10(NODI(K)))**2

SSQK=8SQK+SQNO(K)

SSQKK=3SQKK+SQNOOK)
CONTINUE

SUM(1)=SUMK

SUMT(1)=SUMKK

SSQ(1)=8SQK

33QQ(1)=SSQKK

AMEAN(1)=SUM(1)/N1

AMEANN(1)=SUMT(1 N1

S2(1)=(SSQ(1)-(SUM(1)**2/N1))/(N1-1)

335(1)=8SQQ(1)-(N1*AMEANN(1)**2)
SUMK=0.

SUMKK-=0.

SSQK=0.

SSQKK=0.

BOSS2=0.

DO 110 K=1,10

SUMK =SUMK +NOD2(K)

SUMKK=SUMKK+ALOG10(NOD2(K))

SQNO(K)=NOD2(K)**2
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SQNOO(K)=(ALOG10(NOD2(K)))**2
SSQK=SSQK+SQNO(K)
SSQKK=SSQKK+SQNOO(K)

110 CONTINUE
SUM(2)=SUMK
SUMT(2)=SUMKK
$SQ(2)=8SQK
33QQ(2)=SSQKK
AMEAN(2)=SUM(2)/N2
AMEANN(2)=SUMT(2)/N2
S2(2)=(SSQ(2)-(SUM(2)**2/N2))/(N2-1)
SSS(2)=88QQ(2)-(N2*AMEANN(2)**2)

DO 150 K=1,10
SUMK =SUMK+NOD3(K)
SUMKK=SUMKK+ALOG10(NOD3(K})
SQNO(K)=NOD3(K)**2
SQNOO(K)=(ALOG1ONOD3(K)))**2
33QK=8SQK+SQNO(K)
SSQKK=SSQKK+SQNOO(K)

150 CONTINUE
SUM(3)=SUMK
SUMT(3)=SUMKK
$SQ(3)=8SQK
SSQQ(3)=SSQKK
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AMEAN(3)=SUM(3)/N3

AMEANN(3)=SUMT(3)/N3

S2(3)=(SSQ(3)-(SUM(3)**2/N3))/{(N3-1)

335(3)=SSQQ(3)-(N3*AMEANN(3)**2)
C -

L=3

CALL FTEST(SSQ,SUMN1,N2,N3,LF)

FT1=F

IF(FT1.GT.549) CFT01=CFT01+1

IR(FT1.GT.3.35) CFT05=CFT05+1

CALL TRANF(SSQQ,SUMT,N1,N2,N3,L.FTRAN)

IF(FTRAN.GT.5.49) RTFO1=RTF01+1

IF(FTRAN.GT.3.35) RTF05=RTF05+1

CALL SORTI1(NOD1,HXBTG,STFG,SVHI1)

CALL SORT2(NOD2H XBTG,STFG,SVH2)

CALL SORT3(NOD3,HXBTG,STFG,SVH3)

CALL TSORT(H,XBTG,STFG,SVH1,8VH2,SVH3,TF)

IF (TF.GT.5.94) TF101=TF101+1

IF (TF.GT.3.52) TF102=TF102+1

CALL TEST1(AMEAN,S3Q,SUMN1 N2N3,32L XXBAR)

DO 501 K=1,10
BOI(K)=(NCD1(K)-XXBAR)**2
BOSS1=B0OSS1+BOILK)

501 CONTINUE
DO 502 K=1,10
BOI2(K)=(NOD2(K)-XXBAR)**2
B0S$2=B0SS2+BOI2K)
502 CONTINUE
DO 503 K=1,10
BOI3(K)=(NOD3(K)-XXBAR)**2
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BOSS3=B0OSS3+BOI3(K)
503 CONTINUE

CALL FTEST1(AMEAN,SSQ,SUM,N1,N2,N3 32,1 XXBAR,

*BOSS1,BOSS2,BOSS3,F1)

IF(F1.GT.549) CFS01=CES01+1

IF(F1.GT.3.35) CES05=CFS05+1

CALL BANDF(SUM,N1,N2,N3, AMEAN,S2,BF)

IF (BF.GT.5.59) RBFO1=RBF01+1

IF (BF.GT.3.40) RRF05=RBF05+1

500 CONTINUE

CFFKKERKKKRRERRERRREK KRR R IR R IR IR KRR KRR KRR KRR KRR KRR R KR AR KRR KR KK

C WRITE THE NUMBER OF REJECTIONS FOR EACH STATISTIC

CHREHIKERFKFIRRRKIERIFERIR AR AR IIRRRERRERK KRR R RRKE KRR R KRR E

WRITE(6,567) LL,
*CFT01,CFT05,RTFO1,RTEOS,TF101,TF1 02,RBF01, REF0S,
*CFS01,CFS05,CF101,CF105
567 FORMAT(/,SX,NUMBER OF REJECTIONS IN'IS,3X, TIMES'

*/5X,ANOVA F TEST='F12.5,10X,F12.5

*/5X, TRANSFORM DATA='F12.5,10X,F12.5

*/5X, TRIMMED F(G=10%)="F12.5,10X,F12.5

*/SX,BROWN & FORSYTHE='F12.5,10X,F12.5
*/5X,'GRAYBILL & DEAL='F12.5,10X,F12.5
*/SX,'GRAYBILL & DEAL(G=10%)="F12.5,10X,F12.5)

STOP

END
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C**********************#*****#******

C SUBROUTINE SUBPROGRAM NAME F TEST

O R AR AR R R SRR R AR SRR RS R
SUBROUTINE FTEST(SSQ,SUMN1,N2,N3 L F)
DIMENSION SUM(3)
DOUBLE PRECISION SSQ(3)
DOUBLE PRECISION SST,SSB,SSW
REAL MSB,MSW
COMMON/MAM/IA1,JA2,JA3,NL,N(3),U(150)
SST=(SSQ(1)+SSQ(2)+SSQ(3))-((SUM(1)+SUM(2)+SUM(3))**2)/NL
SSB=(SUM(1)**2)/N1+(SUM(2) **2)/N2+(SUM(3)**2)/N3
*_((SUM(1)+SUM(2)+SUM(3))**2)/NL '
SSW=SST-SSB
MSB=SSB/(L-1)
MSW=SSW/(NL-L)
F=MSB/MSW
RETURN
END

C**#**tt*#***t**t****t***#tt*#itﬂ***#*****#*#**#*****2#**#*#

c BROWN AND FORSYTHE TEST
e T T L LT L LT P E PR e ey
SUBROUTINE BANDF(SUM,N1,N2 N3, AMEAN,S2 BF)
DIMENSION SUM(3),32(3),AMEAN(3)
DOURLE PRECISION HK1,HK2HK3
REAL SUMURB,SUMLB
COMMON/MAM/IA1TA2TA3NL N(3),U{150)
SVH=0.
SUMUB=0.
SUMLEB=0.
NL=N1+N2+N3
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SVB=0.
XXBAR=(SUM(1)+SUM(2)+SUM(3))/NL
SUMUB=(N1*AMEAN(1)-XXBAR)**2)+(N2“AMEAN(2)-XXBAR)**2)
*+(N3*(AMEAN(3)-XXBAR)**2)
HK1=((NL-N1)/FLOAT(NL))*S2(1)
HK2=((NL-N2)/FLOAT(NL))*S2(2)
HK 3=((NL-N3)/FLOAT(NL))*S2(3)
SUMLB=HK 1 +HK 2+HK3
BF=SUMUB/SUMLB
RETURN
END

Ckk*******************t*k**t***’l****

C SUBROUTINE SUBPROGRAM NAME F TEST
(B B B B 0 B e K KA R B

SUBROUTINE TRANF(SSQQ,SUMT,N1,N2,N3 L ,FTRAN)

DIMENSION SUMT(3),S3QQ(3)

DOUBLE PRECISION SST,SSB.SSW

REAL MSB,MSW

COMMON/MAM/IA1IA2,JA3 NLN(3),U(150)

SST=(SSQQ(1)+33QQU2)+SSQQ(3))-((SUMT(1)+ SUMT(2)+ SUMT(3))**2)/NL

SSB=(SUMT(1)**2)/N1+(SUMT(2)**2)/N2+(SUMT(3)**2)/N3

*-((SUMT(1)+SUMT(2)+SUMT(3))**2)/NL

SSW=3ST-SSB

MSB=SSB/FLOAT(L-1)

MSW=SSW/FLOAT(NL-L)

FTRAN=MSB/MSW

RETURN

END
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C****#*#****#********#*******#*****#***i************

C SUBROUTINE SUBPROGRAM NAME F (GRAYBILL&DEAL)TEST
e

SUBROUTINE TEST1(AMEAN,SSQ,SUM,N1,N2,N3,S2L XXBAR)

DIMENSION SUM(3),AMEAN(3),52(3)

DOUBLE PRECISION 83Q(3)

DOUBLE PRECISION SST,SSB.SSW

REAL MSW MSB

AA =((AMBAN(1)*N1)/82(1))+

*(AMEAN(2)*N2)/S2(2))+

“((AMEAN(3)*N3)/52(3))

BB =(N1/32(1))+(N2/32(2))+(N3/32(3))

XXBAR = AA/BB

RETURN

END

C***************#******R***%*k****t****t************

C SUBROUTINE SUBPROGRAM NAME F (GRAYBILL&DEAL)TEST
T PP P
SUBROUTINE FTEST1(AMEAN,SSQ,SUM,N1,N2N3,52L XXBAR,
*B0SS1,BOSS2,B0OSS3,F1)
DIMENSION SUM(3),AMEAN(3),52(3)
DOUBLE PRECISION SSQ(3)
DOUBLE PRECISION SST,SSB,SSW
REAL MSW MSB
COMMON/MAM/IA1,JA2,JA3,NL,N(3),U(150)
AA =((AMEAN(1)*N1){52(1))+
*((AMEAN(2)*N2)/S2(2))+
*((AMEAN(3)*N3)/S2(3))
BB =(N1/82(1))+(N2/S2(2))+(N3/S2(3))
XXBAR = AA/BB
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SST =BOSS1+B0OSS2+BOSS3

SSB = (N1%AMEAN(1)-XXBAR)**2)+
*N2*AMEAN(2)-XXBAR)**2)+
*(N3*(AMEAN(3)-XXBAR)**2)

SSW =SST-SSB

MSB  =SSB/FLOAT(L-1)
MSW=SSW/FLOAT(NL-L)
F1=MSB/MSW

RETURN

END

c***t***********#***8****8**********

e SORT
CHREERERRRKKEKEIRIRKERKRRKRK IR R AR KR KK
SUBROUTINE SORT1(X,H XBTG,STFG,SVHI)
DOUBLE PRECISI ON RNGA,EA RNG(3),E(3), TG(3),TS
DOURBLE PRECISION AS AK
DIMENSION X(50)
DIMENSION NG(3),Q(3),XBTG(3), XBW G(3),H(3)
DIMENSION 82W G(3),V(3),SDW G(3),AH(3),STFG(3)
REAL TF,G
COMMON/MAM/IALIAZIA3NL,N(3),U(150)
N1=10
N2=10
N3=10
NL=N1+N2+N3
ID = N1-1
D0 222 1=1]ID
IB = I+1
DO 222 J=IBN1
IF(X().GTX(N)) THEN



TEMP = X(I)
X(D)= X
X(J)= TEMP
END IF
222 CONTINUE
G=0.
RNG(1)=N1*G
TG(1)=N1*G
NG(1) =(N1*G)+0.5
NS =NG(1)+1
AS=TG(1)+1
TS=AS+1
IS = NG(1)+2
E(1)=RNG(1)-NG(1)
Q(1)=NG(1)+1
NK = N1-NS
AK=N1-AS
IK=N1-NS
SUMR=0.
DO 110 J=IS,JK
SUMR=SUMR+X(J)
110 CONTINUE

XBTG(1)=(SUMR+((1-E(I)*XNSM+XIK+1))

*/(N1-2*RNG(1))

XBW G(1)=(SUMR +NS*(( 1 -B(1))*X(NS)+X({IK+1))+

FE(D*(X(NS+D+XIK))NIN1
SUMRR=0,
DO 114 J=IS,NK
SUMRR =SUMRR+(X(J)-XBW G(1))**2
114 CONTINUE
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SDWG(1)=SUMRR+NS*
*((L-E(1)*X(NS)+E(1)*X(NS+1)-XBW G(1))**2
*+((1-E(1)*X(NK+1)+E(1)*X(NK)-XBW G(1))**2)

("*****l:**l:’l*l:l!********%t*#’(*******%***t****t***t****#*******%*t#*tktt***
—

C TRIMMED F
CF R F R AR AR AR AR AR AR KRR AR R AR SRR AR R SRR AR RS SRR AR R SRR RS RS R SR

AH(1)=0.
AH(2)=0.
AH(3)=0.
AW=0.
SUMHX=0.

H(1)=(1-2*G)*N1

H(2)=(1-2*G)*N2

H(3)=(1-2*G)*N3

AH(1)=H(1)

AH(2)=H(2)

AH(3)=H(3)

S2W G(1)=SDW G(1)/(H(1)-1)

SUMHX =SUMHX+H(1)*XBTG(1)
XDTG=SUMHX/AH(1)
STFGU=0.
SVHI1=0.
STFG(1)=(1-H(L)/(AH(1)+AH(2)+AH(3)N*S2W G(1)
SVHI  =(1-H(1)/(AH(1)+AH(2)+AH(3)))*S2W G(1)
RETURN
END
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C******************#*#&***#*********

c SORT
ORI ERERRKIKRKKL KRR KRR RRERKAEKKELRRLIEE
SUBROUTINE SORT2(X HXBTG,STFG,SVH2)
DOUBLE PRECISION RNGA,EA RNG(3),E(3),TG(3), TS
DOUBLE PRECISION AS,AK
DIMENSION X(50)
DIMENSION NG(3),K(3),Q(3),XBTG(3),XBW G(3),H(3)
DIMENSION S2W G(3),V(3),SDW G(3),AH(3),STFG(3)
REAL TF,G
COMMON/MAM/IA1,JA2,JA3NL,N(3),U(150)
N1=10
N2=10
N3=10
NL=N1+N2+N3
D =N21
DO 222 I=1]ID
IB =1+1
DOb 222 J=IBN2
IF(X(I).GT X(J)) THEN
TEMP = X(I)
X=X
X(J)= TEMP
END IF
222 CONTINUE
G=0,
RNG(2)=N2*G
TG(2)=N2*G
NG(2Z) =(N2*G)+0.5
AS=TG(2)+1



TS=AS+1
IS=NG(2)+2
NS=NG(2)+1
E(2)=RNG(2)-NG(2)
Q(2)=NG(2)+1
SUMR=0.
NK=N2-N$S
AK=N2-AS
IK=N2-N$S
DO 110 J=ISK
SUMR=SUMR+X(J)
110 CONTINUE
XBTG(2)=(SUMR +((1-B(2)) *X(NS}+X (IK+13)))
*/(N2-2*RNG(2))
XBW G(2)=(SUMR+NS*((1-B(2)) *X(NS)+X IK+1))+
*B(Z)*(XNS+1)+X(IK))WN2
SUMRR=0.
DO 114 J=IS,NK
SUMRR =SUMRR +(X(J)-XBW G(2))**2
114 CONTINUE
SDW G(2)=SUMRR +NS*
*(((1-B(2)) *X(NS)+E(2)*X (NS+1)-XBW G(2)) **2
*+((1-B(2)) *X(NK+ 1)+ E(2) *X(NK)-XBW G(2)) **2)

134

C**#**#*****#******%%************%*********%****%*********t*****%**%****

C TRIMMED F

F**ﬂ******************************&*****ﬁ***%*%%**%%***%***%**%*********

AH(1)=0.
AH(2)=0.
AH(3)=0.
AW=0.



SUMEX =0,
H(1)=(1-2*G)*N1
H(2)=(1-2%G)*N2
H(3)=(1-2*G)*N3
AH(1)=H(1)
AH(2)=H(2)
AH(3)=H(3)
S2W G(2)=SDW G(2)/(H(2)-1)
SUMHX =SUMHX +H(2)*XBTG(2)
XDTG=SUMHX/AH(2)
STFGU=0.
SVH2=0.
STRG(2)=(1-H(2)/(AH(1)+ AH(2)+AH(3))) *S2W G(2)
SVH2  =(1-H(2)/(AH(1)+AH(2)+AH(3)))*S2W G(2)
RETURN
END

OFRERKKKIKERKERRREC KK IR RKKRERRRRRTR KR

C SORT
OR AR AR ISR R R LR R R AR IR SRR R
SUBROUTINE SORT3(X,H,XBTG,STFG,SVH3)
DOUBLE PRECISION RNGA,EA,RNG(3),E(3),TG(3), TS
DOUBLE PRECISION AS,AK
DIMENSION X(55)
DIMENSION NG(3),K(3),Q(3),XBTG(3),XBW G(3),H(3)
DIMENSION $2W G(3),V(3),SDW G(3),AH(3),STFG(3)
REAL TE,G
COMMON/MAM/IA 1,JA2,JA3,NLN(3),U(150)
N1=10
N2=10
N3=10
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NL=N1+N2+N3
ID = N3-1
DO 222 1=1ID
IB =I+1
DO 222 J=IB,N3
IF(X(1).GTX(J)) THEN
TEMP = X(I)
XM= X
X(J)= TEMP
END IF
222 CONTINUE
G=0.
RNG(3)=N3*G
TG(3)=N3*G
NG(3) =(N3*G)+0.5
Q(3) =NG(3)+1
NS = NG(3)+1
AS = TG(3)+1
TS=AS+1
IS=NG(3)+2
E{3)=RNG(3)-NG(3)
NK=N3-NS
AXK=N3-AS
IK=N3-NS
SUMR=0.
DO 110 J=IS,IK
SUMR=SUMR+X(])
110 CONTINUE
XBTG(3)=(SUMR+({1-B(3)) *(X(NS)+X TK+1))))
*/(N3-2*RNG(3))
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XBWG(3)=(SUMR +NS*((1-E(3))*(X(NS)}+X(IK+1))+
*E(3)*X(NS+1)+XIK))) /N3
SUMRR=0.
DO 114 J=I$,NK
SUMRR =SUMRR+(X(J)-XBW G(3))**2
114 CONTINUE
SDW G(3)=SUMRR +N§*
*(((1-EG)*X(NS)+E(3)*X (NS+1)-XBW G(3))**2
“HL-BE))*X(NK+1)+E(3)*X (NK)-XBW G(3))**2)
AR MR AR BB AR AR A A B A B R B R
c TRIMMED F
e L
AH(1)=0.
AH(2)=0.
AH(3)=0.
AW=0,
SUMHX=0.
H(1)=(1-2*G)*N1
H(2)=(1-2%G)*N2
H(3)=(1-2*G)*N3
AH(1)=H(1)
AH(2)=H(2)
AH(3)=H(3)
S2W G(3)=SDW G(3)/(H(3)-1)
SUMHX =SUMHX +H(3)*XBTG(3)
XDTG=SUMHX/AH(3)
STFGU=0,
SVH3=0,
STEG(3)=(1-H3)/(AH(1)+AH(2)+AH(3)) *S2W G(3)
SVH3  =(1-H3)/(AH(1)+AH(2)+AH(3))) *S2W G(3)
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RETURN
END

CHERERRKRERKRKKERKKKRRRRKRRKKKKRKRRRELE

C SORT
CHRIIKRIAEIIIRKKIKRRRRKRKK IR IR LRERK
SUBROUTINE TS ORT(H,XBTG,STFG,SVH1,SVH2, SVH3,TF)
DOUBLE PRECISION RNGA,EA . RNG(3),E(3),TG(3), TS
DOUBLE PRECISION AS,AK
DIMENSION NG(3),Q(3),XBTG(3),XBWG(3),H(3)
DIMENSION S2W G(3),V(3),SDW G(3),AH(3),STFG(3)
REAL TF,G
COMMON/MAM/IA1,JA2IA3 NL,N(3),U(150)
N1=10
N2=10
N3=10
NL=N1+N2+N3

C*************%**8*****#****#*#************************************&****

& OVERALL TRIMMED MEAN
e T I T L P,

G =g,

RNGA = NL*G

NGA =RNGA+0S5

JA =NGA+1

MN =NL-JA

KA=JA+1

KN=MN+1

EA =RNGA-NGA

SUMA =0



DO 102 I=KA MN
SUMA =SUMA +U()

102 CONTINUE
XBTGA = (SUMA+(1-EA)*(U(JA)+U(KN+1)))/(NL-2"RNGA}

C*******##***3%*3#1********8**##***#****#*&**8*****&%*****&******#**3#&*

TRIMMED F

ABC=(H(1)*(XBTG(1)-XBTGA)**2)+(H(2)XBTG(2)-XBTGA ) **2)

*+{H(3)*(XBTG(3)-XBTGA)**2)
STFGL=STFG(1)+STFG(2)+STRG(3)
TF=ABC/STFGL
V(1)=SVHI/STFGL
V(2)=SVH2/STFGL
V(3)=SVH3/STFGL
B =(V(1)**2/(H(1)-1)+(V(2)**2/(H(2)-1))
*+(V(3)**2/(H(3)-1))

RETURN
END

c*#*#*****ﬁ*******t**#****&***#*#

RANDOM

C**ﬁ##**#**#&*t****%#*****#******#

SUBRCUTINE RAND1(IX,IYRN)
COMMON/MAM/IA 1,1A2,JA3,NL,N(3),U(150)
IY=IX*16807

IFIY) 5,6,6

IY=TY+2147483647+1

RN=IY

RN=RN*0455664E-9

IX=IY

RETURN
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END

C****#****************%***%******

' RANDOM
IR B AR R KA R R R R
SUBROUTINE RAND2(IX.IY,RN)
COMMON/MAM/IA 1,JA2,TA3NL N(3),U(150)
IY=IX*16807
IF(IY) 5,6,6 |
5 IY=IY+2147483647+1
6 RN=IY
RN=RN*0455664E-9
IX=IY
RETURN
END

S S o e

¢ RANDOM
CRERE RS R R dh R Rk Rk KRR R
SUBROUTINE RAND3(IX,IY,RN)
COMMON/MAM/IA1,JA2,JA3,NL,N(3),U(150)
TY=IX*16807
IF(IY) 5,6,6
5 TY=TY+2147483647+1
6§ RN=IY
RN=RN*0.455664E-9
IX=IY
RETURN
END



C******#**********#*************

C NORMAL DISTRIBUTION
CRRREE KRR R KSR R AR RS E
SUBROUTINE NORM1(EX,STD,Y1,Y2)
COMMON/MAM/IA1,IA2,JA3,NLN(3),U(150)
1 CALL RANDI(IA1IYRN)
V1=2.*RN-1
CALL RANDI1(IA1Y,RN)
V2=2 *RN-1
S=V1*V14V25y2
IF(S.GE.1) GOTO 1
RNN1=V1*SQRT((-2*ALOG(S))/S)
RNN2=V2*SQRT((-2*ALOG(S))/S)
Y1=EX+RNN1*STD
Y2-EX+RNN2*STD
RETURN
END

c******i*%*********%**********8&

C NORMAL DISTRIBUTION
L LT PR Ty
SUBROUTINE NORM2(EX,STD,Y1,Y2)
COMMON/MAM/IA1,JA2,JA3,NL,N(3),U(150)
1 CALL RAND2(IA2IY,RN)
V1=2.*RN-1
CALL RAND2(IA2IY,RN}
V2=2*RN-1
S=V1*V1+V2*y3
IF(S.GE.1) GOTO 1
RNN1=V1*SQRT((-2*ALOG(S))S)
RNN2=V2*SQRT((-2*ALOG(S))/S)
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Y1=EX+RNN1*STD
Y2=EX+RNN2*STD
RETURN

END

C#*ﬂ*i#**%**i&*ﬂ*****3*******3**

C NORMAL DISTRIBUTION

CRER AR AR R IR Ak KRR Rk K ek
SUBROUTINE NORM3(EX,STD,Y1,Y2)
COMMON/MAM/IA1,IA2,TA3NL,N(3),U(150)

1 CALL RAND3(IA3IYRN)

V1=2.*RN-1
CALL RAND3(IA3IYRN)
V2=2.*RN-1
S=V1*V1+V2%y2
IF(S.GE.1) GOTO 1
RNN1=V1*SQRT((-2*ALOG(S))/S)
RNN2=V2*SQRT((-2*ALOG(S))/S)
Y1=EX+RNN1*STD
Y2=EX+RNN2*STD
RETURN
END

/%

/{ EXEC LNKEDT,SIZE=256K

// ASSGN SYS006,00E

Jl EXEC

P

/&

* $$ E0J
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