


































































5 P(S:':;s)

tL:IQcont.

1.08175 0.02344
1.05674 0.02246
1.02619 0.02148
0.98175 0.02051
0.95675 0.01953
0.94563 0.01855
0.91508 0.01758
0.85675 0.01660
0.84563 0.01563
0.81508 0.01465
0.79008 0.01367
0.74563 0.01270
0.69008 0.01172
0.64722 0.01074
0.64563 0.00977
0.57897 0.00879
0.54722 0.00781
0.47897 0.00684
0.43611 0.00586
0.33611 0.00488
0.31111 0.00391
0.21111 0.00293
0.10000 0.00195
0.00000 0.00098

Table 2 cont.



TABLE 3

Moments of S

N ).1 0 2
).14 0.

4-
1 0.5 0.25000 0.0625 1.00000

2 1.0 0.62500 0.53125 1.36000

3 1.5 1.04167 1. 78125 1. 64160

4 2.0 1. 47917 4.02192 1. 83823

5 2.5 1. 92917 7.37589 1.98187

6 3.0 2.38750 11. 9219 2.09151

7 3.5 2.85179 17.7142 2.17814

8 4.0 3.32054 24.7919 2.24850

9 4.5 3.79276 33.1848 2.30690

10 5.0 4.26776 42.9156 2.35622

11 5.5 4.74503 54.0029 2.39850

12 6.0 5.22420 66.4615 2.43518

13 6.5 5.70497 80.3037 2.46734

14 7.0 6.18711 95.5399 2.49579

15 7.5 6.67044 112.].79 2.52116

16 8.0 7.15482 130.228 2.54394

17 8.5 7.64011 149.694 2.56451

18 9.0 8.12623 170.583 2.58320

19 9.5 8.61307 192.889 2.60024

20 10.0 9.10057 216.647 2.61587

25 12.5 11. 5460 356.997 2.67794

30 15.0 14.0013 533.611 2.72202

35 17 .5 16.4633 746.731 2.75505

40 20.0 18.9304 966.524 2.78080

45 22.5 21.4013 1283.11 2.80147

50 25.5 23.8752 1606.59 2.81845



max IF (x) - approx(x) \x n
for Normal and Edgeworth approximations

entire distribution and upper 15% tail

con :

all x all x
Normal N+1

_0__ N/(2 .)

all x all x
Edgeworth N+1

o N/(2)

upper lSi. upper lSi.
Normal N+1

o N/(2)

upper lSi. upper lSi.
Edgeworth N+1

o N/(2)

N 4 .08699 .05495 .06034 .03991 .05004 .04030 .05247 .03991

N '" 5 .08041 .06597 .05706 •04271 .03594 •03171 .03449 .02922

N 6 .04905 .04250 .02914 .02237 .02610 .03083 .02267 .02053

N '" 7 .03833 .03499 .02223 .01846 .01911 .02244 .01482 •01397

N = 8 .02967 .02810 .01390 .01213 .01773 .01934 .00960 .00927

N = 9 .02516 .02466 .00955 .00914 .01705 .01801 .00672 .00698

N =10 .02274 .02249 .00811 .00789 .01778 .01826 .00706 .00759

N .01401 .01398 .00309 .00306 .01123 .01125 .00251 .00253

"

TABLE 4
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