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€
10 20 30 40 50

o & p P & D pP & LS 2 & S o & LR
0798  0.583 0.584 | 0.799 0.583 0.584 | 0.800 0.584 0.585 | 0.802  0.584 0.586 | 0.805 0.585 0.586

0.95 | 0,637 0.590 0.591 | 0.638 0.591 0.592 | 0.640 0.592 0.593 | 0.643 0.593 0.595 | 0.647 0.596 0.597
0.375 0.792 0.793 | 0.376 0.794 0.796 | 0.377 0.797 0.799 | 0.378 0.801 0.803 | 0.381 0.806 0.809

0.907 1,303 1.305 | 0.907 1308 1.311 | 0.907 1.315 1.320 |'0.908 1.325 1.331 | 0.910 1.338 1.344

0.798 0.583 0.584 | 0.799 0.584 0.586 | 0.802 0.584 0.587 | 0.806 0.586 0.588 | 0.812 0.587 0.590

0.90 | 0.637 0.590 0.592 | 0.639 0.592 0.594 | 0.643 0.594 " '0.597 | 0.649 0.597 0.600 | 0.659 0.602 0.604
0.375 0.793 0.795 | 0.377 0.796 0.800 | 0.379 0.802 0.807 | 0.382 0.811 0.816 | 0.387 0.821 0.827

0.907 1.305 1.309 | 0.907 1.315 1.321 | 0.908 1.330 1.339 | 0.910 1.352 1.363 | 0.914 1.378 1.390

0.798 0.583 0.685 | 0.800 0,584 0.587 | 0,804 0,585 0.589 | 0.810 0.587 0.591 | 0.819 0.590 0.593

0.85 | 0.638 0.591 0.593 | 0.641 0.593 0.596 | 0.646 0.596- 0.601 | 0.656 0.602 0.606 | 0.671 0.609 0.612
0.376 0.793 0.796 | 0.377 0.799 0.805 | 0.381 0.809 0.816 | 0,386 0.822 0.830 | 0.394 0.839 0.848

0.907 1307 1.312 | 0.907 1.322 1.332 | 0.909 1.348 1.361 | 0.912 1.382 1.398 | 0.917 1.425 1.442

0.799 0.583 0.586 | 0.801 0.584 0.588 | 0.806 0.586 0.591 | 0.815 0.589 0.593 | 0.827 0.592  0.596

0.80 | 0.638 0.591 0.594 | 0.642 0.594 0.598 | 0.650 0.599 0.605 | 0.664 0.607 0.612 | 0.685 0,616 0.621
0.376 0.794  0.798 | 0.379 0.802 0.809 | 0.383 0.816 0.825 | 0.391 0.835 0.845 | 0.402 0.859 0.870

0907 1.309 1.316 | 0.907 1.331 1.344 | 0.909 1.367 1.384 | 0.913 1.416 1.436 | 0.921 1.478 1.500

0.799 0.583 0.586 | 0.802 0.585 0.590 | 0.809 0.587 0.593 | 0.820 0.591 0.596 | 0.836 0.595 0.599

0.75 | 0.638 0.591 0.595 | 0.644 0.595 0.601 | 0.654 0.602 0.609 | 0.672 0.612 0.619 | 0.699 0.625 0.630
0.376 0.795 0.800 | 0.380 0.806 0.815 | 0.386 0.824 0.835 | 0.396 0.850 0.862 | 0.411 0.882 0.895

0.907 1.312 1.321 | 0.908 1.341 1.357 | 0.910 1.390 1.410 | 0.915 1.456 1.480 | 0.926 1.540 1.565

0.799 0.584 0.587 | 0.804 0585 0.591 | 0.812 0.588 0.595 | 0.825 0.593 0.599 | 0.845 0.599 0.603

0.70 | 0.639 0.592 0.596 | 0.646 0.597 0.603 | 0.659 0.606 0.613 | 0.681 0.618 0.626 | 0.715 0.635 0.640
0.376 0.796 0.802 | 0.381 0.810 0.820 | 0.389 0.834 0.846 | 0.402 0.867 0.880 | 0.422 0.909 0.922

0.907 1.315 1.325 | 0.908 1.353 1.372 | 0.910 1.416 1.440 | 0.917 1.502 1.529 | 0.931 1.612 1.639

0.800 0.584 0.588 | 0.807 0.587 0.593 | 0.818 0.591 0.599 | 0.837 0.598 0.604 | 0.866 0.607 0.609

0.60 | 0.640 0.593 0.598 | 0.650 0.601 0.609 | 0.670 0.614 0.623 | 0.701 0.634 0.641 | 0.750 0.660 0.663
0.377 0.799 0.807 | 0.384 0.821 0.834 | 0.397 0.858 0.873 | 0.417 0.909 0.924 | 0.447 0.976 0.988

0.907 1.322 1,336 | 0.908 1.382 1.406 | 0.912 1.482 1.511 | 0.921 1.621 1.651 | 0.942 1.800 1.825

0.801 0.584 0.590 | 0.810 0.588 0.596 | 0.827 0.595 0.603 | 0.852 0.605 0.609 | 0.890 0.618 0.616

050 | 0.641 0.594 0.600 | 0.656 0.606 0.615 | 0.683 0.626 0.636 | 0.726 0.656 -0.661 | 0.792 0.694  0.691
0.378 0.802 0.812 | 0.388 0.836 0.850 | 0.407 0.892 0.907 | 0.436 0.970 0.982 | 0.481 1.073 1.076

0.907 1.332 1.349 | 0.908 1.425 1.451 | 0.912 1.579 1.608 | 0.925 1.798 1.821 | 0.955 2.082 2.089

Table 1 : Values of p;’s and £;’s for Mixture Normal
The p,(-l)’s are based on the exact evaluation of the integrals given in the Appendix and
(2)»

the p

1

s are their approximations for small .




Normal Uniform
AAI 14+¢ AAI I+g
u BL S BL S BL S BL S
0.25 | 1.245 1.245 | 1.004 1.003 1.004 |1.169 1.168 | 1.003 1.003 1.003
0.50 | 1.607 1.605 | 1.031 1.021 1.033 | 1.406 1.396 | 1.024 1.017 1.024
0.75 | 2.115 2.115 | 1.092 1.053 1.112 |1.764 1.702 | 1.081 1.048 1.081

200 | — 6922 — 1636 1.820 | — 6481 | — 1.677 1.880
3.00 | — 13.09 | — 2343 2.848 | — 1251 | — 2.398 2.885
4.00 | —  21.25 | — 3.354 4.209 | — 20.55 | — 3.426 4.224
6.00 | — 4359 | — 6.342 7931 | — 4261 | — 6.452 7.902

Table 2 : Comparison of AAT and 1 + g = (MSD/A?c2) + (1 —1/)?%)

Normal vs Uniform

1+¢ in columns four and five are obtained from formulas (2.20a, 2.21a) and (2.20b,2.21b)
respectively. As noted, 1+ g does not depend on A or 2. The entries BL are from Box and
Luceno’s Table 2. There were no entries available from the BL table where dashes appear.



Normal Mixture Normal
«
u € 095 090 08 080 0.75 0.70 0.60 0.50
0.510.1 1.605 1.605 1.606 1.606 1.606 1.606 1.607 1.608
02| 1.606 1.607 1.608 1.609 1.610 1.611 1.614 1.618
0.3 1.605 | 1.607 1.609 1.611 1.614 1.616 1.619 1.626 1.635
0.4 1.609 1.613 1.617 1.622 1.627 1.633 1.646 1.662
0.5 1.612 1.619 1.627 1.635 1.644 1.654 1.676 1.703
1.0 1 0.1 2,756  2.757 2.757 2.758 2.758 2.759 2.760 2.763
0.2 2,757 2.759 2.761 2.763 2.765 2.768 2.774 2.783
0.3 | 2.756 | 2.759 - 2,763 2.767 2.771 2.777 2782 2,797 2.816
0.4 2,762 2.769 2,776 2.784 2.793 2.804 2.830 2.865
0.5 2.766 2.776 2.788 2.801 2.816 2.833 2.873 2.929
2.0 | 0.1 6.922 6.923 6.924 6.924 6.925 6.926 6.928 6.931
0.2 6.924 6.926 6.929 6.931 6.935 6.938 6.947 6.959
0.3 6.922 |6.927 6.932 6.937 6.944 6.951 6.959 6.979 7.006
0.4 6.930 6.940 6.950 6.962 6.975 6.989 7.025 7.074
0.5 6.936 6.951 6.967 6.986 7.006 7.030 7.087 7.164
4.0 | 0.1 21.25 21.26 21.26 21.26 21.26 21.26 21.26 21.27
0.2 21.26 21.26 21.26 21.27 21.27 21.28 21.29 21.31
03] 21.25 |21.26 21.27 21.28 21.29 21.30 21.31 21.34 21.39
0.4 21.27 21.28 21.30 21.32 21.34 21.36 21.42 21.49
0.5 21.28 21.30 21.33 21.36 21.39 21.42 21.51 21.63

Table 3 : Comparison of Average Adjustment Interval
Note that AAI does not depend on A or o2.
Normal vs Mixture Normal




Normal Mixture Normal
o A
u € 0.95 090 0.85 0.80 0.75 0.70 0.60 0.50
0.25 | 0.2 1.003 1.003 1.003 1.003 1.003 1.003 1.003 1.003 1.003
0.4 1.003 1.003 1.003 1.003 1.003 1.003 1.003 1.004
0.6 1.003 1.003 1.003 1.003 1.004 1.004 1.004 1.004
0.8 1.003 1.004 1.004 1.004 1.004 1.004 1.004 1.004
0.50 | 0.2 1.021 1.021 1.021 1.021 1.021 1.021 1.021 1.021 1.021
0.4 1.021 1.021 1.021 1.021 1.021 1.021 1.021 1.021
0.6 - 1.021 1.021 1.021 1.021 1.021 1.022 1.022 1.022
0.8 1.021 1.022 1.022 1.022 1.023 1.023 1.024 1.024
0.7510.2 | 1.053 | 1.0563 1.053 1.053 1.053 1.053 1.053 1.053 1.053
0.4 1.0563 1.053 1.053 1.053 1.053 1.053 1.054 1.054
0.6 1.0563 1.053 1.054 1.054 1.054 1.054 1.054 1.054
0.8 1.054 1.054 1.055 1.055 1.055 1.056 1.055 1.054
2.00 | 0.2 1.636 1.634 1.634 1.634 1.634 1.633 1.633 1.632 1.631
0.4 1.634 1.633 1.632 1.631 1.630 1.628 1.625 1.621
0.6 1.633 1.631 1.629 1.626 1.624 1.620 1.613 1.603
0.8 1.631 1.628 1.624 1.620 1.615 1.610 1.596 1.577
3.00 | 0.2 2.343 2.342 2.341 2.341 2.341 2.340 2.340 2.339 2.337
0.4 2.341 2.340 2.338 2.337 2.335 2.333 2.329 2.322
0.6 2.340 2.337 2.334 2.331 2.327 2.323 2.312 2.298
0.8 2.338 2.333 2.328 2.323 2.316 2.309 2.291 2.266 A
4.00 | 0.2 | 3.354 | 3.353 3.353 3.352 3.352 3.351 3.351 3.349 3.347
0.4 3.352 3.351 3.349 3.347 3.345 3.342 3.336 3.328
0.6 3.350 3.347 3.343 3.339 3.334 3.328 3.315 3.296
0.8 3.348 3.342 3.335 3.328 3.319 3.310 3.286 3.254
6.00 | 0.2 | 6.342 | 6.341 6.340 6.340 6.339 6.338 6.337 6.335 6.332
0.4 6.339 6.337 6.334 6.331 6.328 6.324 6.315 6.302
0.6 6.337 6.331 6.325 6.319 6.311 6.303 6.282 6.253
0.8 6.333 6.323 6.312 6.300 6.287 6.272 6.235 6.186

Table 4 : Comparison of 1+ g = (MSD/A%02) + (1 - 1/A?).
Note that 1 4 g does not depend on \ or o?.
Normal vs Mixture Normal




IMA Model IMA Model

(Normal) (Mixture Normal)
u |61 o} AAT 1+g() AAT 1+g()
BL S BL S BL S BL S
0.5 | 64 | 4.00 1.02 | 1.64 1.64 |[1.03 1.02
1.00 1.02 | 1.62 1.62 |1.03 1.02
0.25 1.02 | 1.61 1.61 | 1.03 1.02
16 | 4.00 1.02 | 1.68 1.68 | 1.03 1.02
1.00 | 1.61 1.61 |1.03 102 1.62 1.62 | 1.03 1.02
0.25 1.02 | 1.61 1.61 |1.03 1.02
4 |4.00 1.02 | 1.73 1.74 | 1.03 " 1.02
1.00 1.02 | 1.63 1.63 | 1.03 1.02
0.25 ' 1.02 ] 1.61 1.61 | 1.03 1.02
1.0 | 64 | 4.00 ' 1221 2.89 296 [ 1.19 1.22
1.00 1.19 ] 280 279 | 119 1.19
0.25 1.19 | 2.78  2.76 | 1.19 1.19
16 | 4.00 1.19 | 299 3.06 | 1.20 1.20
1.00 | 2.78 276 |1.19 1.19| 282 ~2.81 |1.19 1.19
0.25 119 ] 278 276 | 1.19 1.19
4 | 4.00 1.19 | 3.09 3.07 |1.19 1.17
1.00 1.19 | 2.84 2.81 [1.19 1.18
1 0.25 1.19 | 278 276 | 1.19 1.19
2.0 | 64 | 4.00 1.64 | 712 719 | 186 1.63
1.00 1.64 | 691 6.96 | 1.87 1.63
0.25 1.64 | 6.88 6.93 | 1.87 1.63
16 | 4.00 1.64 | 7.28 7.33 | 1.85 1.61
1.00 | 6.90 6.92 |18 1.64| 694 6.99 |1.86 1.63
0.25 1.64 | 6.88 6.93 | 1.87 1.63
4 | 4.00 1.64 | 732 735 | 184 1.60
1.00 1.64 | 6.95 7.00 | 1.86 1.63
0.25 | 1.64 | 6.88 6.93 | 1.87 1.63
4.0 | 64 | 4.00 : 3.35 | 21.42 21.65 | 4.23 3.30
1.00 , 3.35 ] 21.10 21.32 | 424 3.35
0.25 3.35 | 21.03 21.26 | 4.24 3.35
16 | 4.00 3.35 | 21.65 21.88 | 4.22 3.28
1.00 | 21.02° 21.25 | 4.27 3.35 | 21.11 21.36 | 4.24 3.34
0.25 3.35 | 21.04 21.27 | 424 3.35
4 | 4.00 3.35 | 21.67 21.92-| 4.22 3.28
1.00 3351 21.15 21.38 | 424 3.34
0.25 3.35 | 21.03 21.27 [ 4.24 3.35

Table 5 : Comparison with Box and Luceno’s Table 3
BL = Box and Luceno, S = From this paper
1+ g¢=(MSD/A%02) + (1 —1/)?)
Note that 1+ g does not depend on A or ¢2. The approximation uses (2.20a) and (2.21a).





