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1 5d N(0,1)
P{X<10} P{X=20} P{X=30}
N(0,1) 0.0 1.0 0.0 3.0 0.6827 0.9545 0.9973
Vi 0.0 203.5416 0.0045 3.0445 0.6899 0.9535 0.9966
1 0.0 617.3734 —0.2884 3.5677 0.7023 0.9548 0.9918
n 0.0 159.7393 -0.1101 3.5750 0.7084 0.9493 0.9925
7 0.0 353.8989 —0.1755 3.8132 0.7139 0.9514 0.9897
n 0.0 86.8456 —0.0801 3.2079 0.6797 0.9562 0.9952
P 0.0 16.8357 —0.0341 3.0756 0.6879 0.9569 0.9959
o 0.0 3.9521 -0.1287 3.3875 0.7153 0.9391 0.9959
o 0.0 9.3257 +0.1054 2.9208 0.6886 0.9541 0.9986
ze 0.0 223.9542 -0.0279 2.9955 0.6776 0.9569 0.9973
2 0.0 510.6877 ~0.0914 3.3413 0.6988 0.9493 0.9938
e 0.0 230.9670 -0.0123 2.9811 0.6776 0.9576 0.9959
Vo 0.0 517.2259 —0.0671 3.3358 0.7016 0.9521 0.9966
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2 a=0.05 , Epps-Pulley 2 Smirnov
(1) (2)
Epps-Pulley
7 b b % P 2 A pa ° 7 7" %"
1d (1980~2001) 0 1 1 1 0 0 1 1 0 0 0 0
5d(1980~2001) 0 1 1 1 0 0 1 1 0 1 0 1
1 m(1980~2001) 0 0 1 1 0 0 1 0 0 0 0 0
3 m(1948~2001) 1 1 0 0 0 0 1 0 0 0 0 0
Smirnov
g g a a ' ' h h a0 a0 aoh aoh
X~ X3 Xt~ X~ VAl %) VANl 4) X~ X
1d (1980~2001) 1 0 0 1 0
5d(1980~2001) 0 0 0 0 0 0
1 m(1980~2001) 0 0 0 0 0 0
3 m(1948~2001) 0 0 0 1 0 0
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3 Chandler Smirnov (x=0.05)
- - - - 0 - B)
wHead BB AR B d-an B B0 B2 a4t B0
1d(1980~2001) 1 1 1 1 1 1 0 0 0 0
5d (1980~2001) 1 1 1 1 1 1 0 0 0 0
1 m (1980~2001) 0 1 0 0 1 1 0 0 0 0
3 m (1948~2001) 1 1 0 1 1 1 0 0 0 0
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