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Xqghu vwdqgdug uhjxodulw| frqglwlrqv/ wkh �uvw whup lv dv|pswrwlfdoo| qrupdo/ uh�hfwlqj wkh qrlvh lq

wkh revhuydwlrqv/ dqg wkh wklug whup lv sursruwlrqdo wr
s
Q+a� � �r,1 Wkh odvw whup zloo eh ri rughu

rs+4, iru vlpxodwruv wkdw vdwlvi| d vwrfkdvwlf htxlfrqwlqxlw| frqglwlrq1 Zkhq v lv d vprrwk ixqfwlrq ri

fuxgh iuhtxhqf| vlpxodwruv ri S / u�S / hwf1/ rewdlqhg xvlqj UPrqwh Fduor gudzv/ wkh vhfrqg whup zloo
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sursruwlrqdo/ ru frpsdudeoh lq pdjqlwxgh wr wkh �uvw whup iru �{hg U1 Wklv dujxphqw vxppdul}hv
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Simulating Probabilities*
Performance for Correlations 1-6
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Performance for Restrictions H-N
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Average Performance Over All 84 Cases
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Simulating Logarithmic Derivatives
Performance for Correlations 1-6
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Average Performance Over All 84 Cases
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Performance for Correlations 1-6
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Performance for Restrictions H-N
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Average Performance Over All 84 Cases
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Simulating Logarithmic Derivatives
Performance for Correlations 1-6
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Average Performance Over All 84 Cases
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Simulating Probabilities*
Performance for Restrictions H-N
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