Table 4A

Type I Error Rates for Methods of Testing the Intervening Variable Effect

Note. The nominal Type I error rate for all methods is .05. The table is arranged in panels by X distribution (X ~; normal or binary), Y residual distribution (Y residual ~; normal, logistic, or binomial trials), model estimated (logistic or probit), and size of tau prime (zero, small, medium, large, or very large [large+]). Each panel is arranged by method of testing for the intervening variable effect (Baron & Kenny [B&K], joint significance [joint sig], Freedman & Schatzkin [F&S], standardized Freedman & Schatzkin [std F&S], Sobel, Aroian, Goodman, Bobko & Rieck [B&R], asymmetric distribution of the product [asym dist], percentile bootstrap [pboot], bias-corrected bootstrap [bcboot]), size of alpha (same levels as tau prime), size of beta (same levels as tau prime), and sample size (50, 100, 200, 500, or 1000). The Bobko and Rieck method does not depend on logistic or probit estimation so to facilitate comparison, its results appear both in panels containing logistic model results and panels containing probit model results. Two estimators, the Goodman and the Freedman & Schatzkin estimators (both unstandardized and standardized), sometimes yielded negative estimates of the variance of the intervening variable effect. Tabled results for these methods are based only on replications in which the variance estimate was nonnegative. For 8 cells for the Freedman & Schatzkin method, both standardized and unstandardized, all replications yielded negative variance estimates, so Type I error rates are shown as missing (denoted by a period).
X ~ normal; Y residual ~ normal; Model = logistic; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0 
0 
0.001 
0.002


B&K 
zero 
medium 
0 
0.002 
0.007 
0.005 
0.004


B&K 
zero 
large 
0.001 
0.003 
0.008 
0.01 
0.004


B&K 
zero 
large+ 
0.01 
0.011 
0.008 
0.014 
0.005


B&K 
small 
zero 
0 
0.001 
0.001 
0.001 
0.001


B&K 
medium 
zero 
0 
0 
0 
0.002 
0.002


B&K 
large 
zero 
0.001 
0 
0.001 
0.001 
0.001


B&K 
large+ 
zero 
0 
0.001 
0 
0.001 
0.001


joint sig 
zero 
zero 
0.004 
0.003 
0.002 
0.001 
0


joint sig 
zero 
small 
0.001 
0.007 
0.015 
0.036 
0.055


joint sig 
zero 
medium 
0.014 
0.046 
0.052 
0.038 
0.049


joint sig 
zero 
large 
0.051 
0.048 
0.05 
0.057 
0.05


joint sig 
zero 
large+ 
0.055 
0.041 
0.052 
0.061 
0.052


joint sig 
small 
zero 
0.006 
0.01 
0.026 
0.044 
0.045


joint sig 
medium 
zero 
0.032 
0.044 
0.047 
0.056 
0.038


joint sig 
large 
zero 
0.05 
0.05 
0.043 
0.049 
0.052


joint sig 
large+ 
zero 
0.059 
0.049 
0.047 
0.043 
0.04


F&S 
zero 
zero 
0.001 
0.001 
0 
0 
0


F&S 
zero 
small 
0.003 
0.007 
0.002 
0.007 
0.02


F&S 
zero 
medium 
0.005 
0.016 
0.037 
0.031 
0.044


F&S 
zero 
large 
0.015 
0.031 
0.035 
0.059 
0.043


F&S 
zero 
large+ 
0.028 
0.035 
0.048 
0.052 
0.048


F&S 
small 
zero 
0.003 
0.003 
0.004 
0.009 
0.025


F&S 
medium 
zero 
0.011 
0.015 
0.03 
0.048 
0.036


F&S 
large 
zero 
0.019 
0.032 
0.034 
0.047 
0.05


F&S 
large+ 
zero 
0.039 
0.045 
0.042 
0.043 
0.039


std F&S 
zero 
zero 
0.004 
0.001 
0 
0 
0


std F&S 
zero 
small 
0.006 
0.008 
0 
0.008 
0.024


std F&S 
zero 
medium 
0.01 
0.018 
0.035 
0.032 
0.044


std F&S 
zero 
large 
0.028 
0.034 
0.04 
0.054 
0.046


std F&S 
zero 
large+ 
0.046 
0.039 
0.049 
0.058 
0.05


std F&S 
small 
zero 
0.005 
0.005 
0.005 
0.007 
0.025


std F&S 
medium 
zero 
0.013 
0.015 
0.03 
0.047 
0.036


std F&S 
large 
zero 
0.023 
0.029 
0.033 
0.047 
0.051


std F&S 
large+ 
zero 
0.037 
0.042 
0.043 
0.043 
0.039


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.006 
0.023


Sobel 
zero 
medium 
0.001 
0.01 
0.03 
0.03 
0.04


Sobel 
zero 
large 
0.007 
0.021 
0.032 
0.051 
0.047


Sobel 
zero 
large+ 
0.018 
0.027 
0.044 
0.058 
0.047


Sobel 
small 
zero 
0.001 
0.001 
0.003 
0.007 
0.026


Sobel 
medium 
zero 
0.007 
0.017 
0.03 
0.047 
0.036


Sobel 
large 
zero 
0.021 
0.03 
0.037 
0.046 
0.05


Sobel 
large+ 
zero 
0.047 
0.045 
0.043 
0.042 
0.04


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.005 
0.018


Aroian 
zero 
medium 
0.001 
0.007 
0.026 
0.026 
0.04


Aroian 
zero 
large 
0.005 
0.015 
0.031 
0.051 
0.047


Aroian 
zero 
large+ 
0.015 
0.023 
0.042 
0.055 
0.047


Aroian 
small 
zero 
0.001 
0 
0.003 
0.006 
0.022


Aroian 
medium 
zero 
0.005 
0.015 
0.027 
0.046 
0.036


Aroian 
large 
zero 
0.018 
0.029 
0.035 
0.046 
0.05


Aroian 
large+ 
zero 
0.045 
0.044 
0.043 
0.042 
0.04


Goodman 
zero 
zero 
0.015 
0.024 
0.019 
0.019 
0.018


Goodman 
zero 
small 
0.014 
0.014 
0.005 
0.01 
0.026


Goodman 
zero 
medium 
0.002 
0.011 
0.034 
0.033 
0.042


Goodman 
zero 
large 
0.011 
0.026 
0.04 
0.054 
0.048


Goodman 
zero 
large+ 
0.022 
0.031 
0.045 
0.058 
0.048


Goodman 
small 
zero 
0.015 
0.007 
0.006 
0.011 
0.028


Goodman 
medium 
zero 
0.01 
0.02 
0.033 
0.049 
0.036


Goodman 
large 
zero 
0.029 
0.036 
0.039 
0.046 
0.051


Goodman 
large+ 
zero 
0.049 
0.048 
0.043 
0.043 
0.04


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.001 
0.007 
0.024


B&R 
zero 
medium 
0.005 
0.015 
0.034 
0.033 
0.042


B&R 
zero 
large 
0.02 
0.034 
0.043 
0.056 
0.048


B&R 
zero 
large+ 
0.047 
0.041 
0.052 
0.061 
0.052


B&R 
small 
zero 
0.002 
0.003 
0.004 
0.008 
0.027


B&R 
medium 
zero 
0.017 
0.026 
0.035 
0.052 
0.037


B&R 
large 
zero 
0.048 
0.046 
0.042 
0.049 
0.052


B&R 
large+ 
zero 
0.073 
0.054 
0.053 
0.044 
0.041


asym dist 
zero 
zero 
0.004 
0.003 
0.001 
0.001 
0


asym dist 
zero 
small 
0.001 
0.007 
0.017 
0.037 
0.064


asym dist 
zero 
medium 
0.017 
0.049 
0.059 
0.042 
0.051


asym dist 
zero 
large 
0.062 
0.057 
0.053 
0.061 
0.052


asym dist 
zero 
large+ 
0.069 
0.048 
0.054 
0.061 
0.052


asym dist 
small 
zero 
0.012 
0.012 
0.03 
0.046 
0.046


asym dist 
medium 
zero 
0.04 
0.047 
0.054 
0.056 
0.039


asym dist 
large 
zero 
0.055 
0.055 
0.043 
0.049 
0.052


asym dist 
large+ 
zero 
0.06 
0.049 
0.047 
0.043 
0.04


pboot 
zero 
zero 
0.003 
0.001 
0 
0 
0


pboot 
zero 
small 
0.002 
0.008 
0.012 
0.028 
0.056


pboot 
zero 
medium 
0.02 
0.048 
0.059 
0.04 
0.048


pboot 
zero 
large 
0.06 
0.055 
0.051 
0.06 
0.054


pboot 
zero 
large+ 
0.078 
0.047 
0.054 
0.056 
0.052


pboot 
small 
zero 
0.013 
0.011 
0.026 
0.039 
0.046


pboot 
medium 
zero 
0.038 
0.046 
0.054 
0.054 
0.043


pboot 
large 
zero 
0.07 
0.059 
0.048 
0.052 
0.052


pboot 
large+ 
zero 
0.067 
0.053 
0.053 
0.044 
0.036


bcboot 
zero 
zero 
0.006 
0.004 
0.003 
0.003 
0.004


bcboot 
zero 
small 
0.004 
0.013 
0.027 
0.06 
0.082


bcboot 
zero 
medium 
0.019 
0.06 
0.08 
0.047 
0.05


bcboot 
zero 
large 
0.055 
0.059 
0.055 
0.063 
0.053


bcboot 
zero 
large+ 
0.062 
0.044 
0.05 
0.06 
0.05


bcboot 
small 
zero 
0.015 
0.02 
0.034 
0.069 
0.058


bcboot 
medium 
zero 
0.043 
0.054 
0.059 
0.054 
0.065


bcboot 
large 
zero 
0.064 
0.055 
0.05 
0.052 
0.054


bcboot 
large+ 
zero 
0.056 
0.047 
0.049 
0.043 
0.039

X ~ normal; Y residual ~ normal; Model = logistic; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0.001


B&K 
zero 
small 
0.001 
0.001 
0.005 
0.012 
0.022


B&K 
zero 
medium 
0.004 
0.008 
0.013 
0.023 
0.024


B&K 
zero 
large 
0.004 
0.012 
0.022 
0.022 
0.022


B&K 
zero 
large+ 
0.016 
0.012 
0.025 
0.017 
0.025


B&K 
small 
zero 
0 
0 
0.005 
0.012 
0.027


B&K 
medium 
zero 
0.004 
0.001 
0.005 
0.017 
0.022


B&K 
large 
zero 
0.003 
0 
0.009 
0.024 
0.022


B&K 
large+ 
zero 
0.001 
0.001 
0.004 
0.021 
0.028


joint sig 
zero 
zero 
0 
0.002 
0.001 
0 
0.002


joint sig 
zero 
small 
0.004 
0.008 
0.018 
0.034 
0.042


joint sig 
zero 
medium 
0.022 
0.034 
0.055 
0.047 
0.048


joint sig 
zero 
large 
0.044 
0.059 
0.055 
0.049 
0.053


joint sig 
zero 
large+ 
0.043 
0.051 
0.06 
0.043 
0.062


joint sig 
small 
zero 
0.006 
0.007 
0.029 
0.043 
0.058


joint sig 
medium 
zero 
0.035 
0.045 
0.043 
0.054 
0.051


joint sig 
large 
zero 
0.051 
0.046 
0.049 
0.055 
0.047


joint sig 
large+ 
zero 
0.049 
0.036 
0.047 
0.06 
0.052


F&S 
zero 
zero 
0 
0.001 
0 
0.002 
0


F&S 
zero 
small 
0.003 
0.005 
0.006 
0.013 
0.023


F&S 
zero 
medium 
0.011 
0.014 
0.039 
0.088 
0.139


F&S 
zero 
large 
0.015 
0.035 
0.067 
0.125 
0.257


F&S 
zero 
large+ 
0.021 
0.051 
0.097 
0.226 
0.388


F&S 
small 
zero 
0.007 
0.001 
0.004 
0.012 
0.03


F&S 
medium 
zero 
0.007 
0.016 
0.031 
0.052 
0.051


F&S 
large 
zero 
0.023 
0.034 
0.041 
0.049 
0.048


F&S 
large+ 
zero 
0.026 
0.031 
0.045 
0.057 
0.052


std F&S 
zero 
zero 
0.003 
0.002 
0.001 
0.003 
0


std F&S 
zero 
small 
0.009 
0.006 
0.01 
0.012 
0.02


std F&S 
zero 
medium 
0.021 
0.017 
0.036 
0.043 
0.04


std F&S 
zero 
large 
0.029 
0.041 
0.04 
0.046 
0.058


std F&S 
zero 
large+ 
0.027 
0.037 
0.053 
0.046 
0.072


std F&S 
small 
zero 
0.007 
0.002 
0.007 
0.013 
0.031


std F&S 
medium 
zero 
0.013 
0.016 
0.031 
0.052 
0.054


std F&S 
large 
zero 
0.026 
0.034 
0.041 
0.048 
0.049


std F&S 
large+ 
zero 
0.029 
0.032 
0.047 
0.057 
0.051


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.001 
0.007 
0.013


Sobel 
zero 
medium 
0.003 
0.007 
0.033 
0.031 
0.046


Sobel 
zero 
large 
0.007 
0.024 
0.038 
0.045 
0.052


Sobel 
zero 
large+ 
0.013 
0.031 
0.049 
0.04 
0.06


Sobel 
small 
zero 
0 
0 
0.004 
0.01 
0.028


Sobel 
medium 
zero 
0.006 
0.013 
0.03 
0.052 
0.051


Sobel 
large 
zero 
0.02 
0.031 
0.042 
0.052 
0.047


Sobel 
large+ 
zero 
0.03 
0.032 
0.045 
0.06 
0.051


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.005 
0.011


Aroian 
zero 
medium 
0.002 
0.004 
0.031 
0.029 
0.045


Aroian 
zero 
large 
0.004 
0.02 
0.034 
0.044 
0.052


Aroian 
zero 
large+ 
0.012 
0.029 
0.044 
0.038 
0.059


Aroian 
small 
zero 
0 
0 
0.001 
0.008 
0.023


Aroian 
medium 
zero 
0.006 
0.012 
0.029 
0.052 
0.051


Aroian 
large 
zero 
0.016 
0.027 
0.04 
0.049 
0.047


Aroian 
large+ 
zero 
0.029 
0.031 
0.045 
0.059 
0.051


Goodman 
zero 
zero 
0.014 
0.02 
0.028 
0.013 
0.028


Goodman 
zero 
small 
0.007 
0.012 
0.01 
0.01 
0.021


Goodman 
zero 
medium 
0.01 
0.01 
0.036 
0.035 
0.046


Goodman 
zero 
large 
0.009 
0.03 
0.043 
0.046 
0.052


Goodman 
zero 
large+ 
0.019 
0.036 
0.051 
0.04 
0.061


Goodman 
small 
zero 
0.013 
0.006 
0.009 
0.015 
0.032


Goodman 
medium 
zero 
0.009 
0.02 
0.033 
0.052 
0.051


Goodman 
large 
zero 
0.024 
0.032 
0.045 
0.053 
0.047


Goodman 
large+ 
zero 
0.033 
0.034 
0.045 
0.06 
0.051


B&R 
zero 
zero 
0 
0 
0.001 
0 
0


B&R 
zero 
small 
0.001 
0.001 
0.002 
0.009 
0.013


B&R 
zero 
medium 
0.011 
0.018 
0.038 
0.035 
0.046


B&R 
zero 
large 
0.023 
0.04 
0.046 
0.047 
0.053


B&R 
zero 
large+ 
0.04 
0.048 
0.057 
0.043 
0.061


B&R 
small 
zero 
0.001 
0.001 
0.006 
0.014 
0.028


B&R 
medium 
zero 
0.018 
0.028 
0.034 
0.053 
0.051


B&R 
large 
zero 
0.046 
0.047 
0.048 
0.056 
0.047


B&R 
large+ 
zero 
0.059 
0.04 
0.051 
0.063 
0.055


asym dist 
zero 
zero 
0.004 
0.002 
0.002 
0 
0.002


asym dist 
zero 
small 
0.003 
0.013 
0.022 
0.039 
0.051


asym dist 
zero 
medium 
0.025 
0.039 
0.067 
0.051 
0.052


asym dist 
zero 
large 
0.058 
0.072 
0.059 
0.051 
0.053


asym dist 
zero 
large+ 
0.055 
0.056 
0.061 
0.046 
0.063


asym dist 
small 
zero 
0.005 
0.01 
0.03 
0.049 
0.061


asym dist 
medium 
zero 
0.04 
0.05 
0.045 
0.056 
0.051


asym dist 
large 
zero 
0.055 
0.049 
0.05 
0.056 
0.047


asym dist 
large+ 
zero 
0.05 
0.037 
0.047 
0.06 
0.052


pboot 
zero 
zero 
0.003 
0.001 
0 
0 
0.002


pboot 
zero 
small 
0.003 
0.012 
0.014 
0.033 
0.042


pboot 
zero 
medium 
0.028 
0.037 
0.061 
0.052 
0.053


pboot 
zero 
large 
0.049 
0.067 
0.058 
0.054 
0.061


pboot 
zero 
large+ 
0.066 
0.055 
0.061 
0.045 
0.057


pboot 
small 
zero 
0.008 
0.009 
0.025 
0.039 
0.058


pboot 
medium 
zero 
0.034 
0.052 
0.044 
0.054 
0.05


pboot 
large 
zero 
0.06 
0.054 
0.05 
0.053 
0.054


pboot 
large+ 
zero 
0.058 
0.044 
0.053 
0.062 
0.053


bcboot 
zero 
zero 
0.004 
0.003 
0.005 
0.004 
0.006


bcboot 
zero 
small 
0.006 
0.018 
0.026 
0.063 
0.069


bcboot 
zero 
medium 
0.029 
0.052 
0.075 
0.061 
0.052


bcboot 
zero 
large 
0.055 
0.071 
0.072 
0.056 
0.061


bcboot 
zero 
large+ 
0.053 
0.05 
0.061 
0.049 
0.056


bcboot 
small 
zero 
0.01 
0.021 
0.05 
0.067 
0.081


bcboot 
medium 
zero 
0.04 
0.056 
0.053 
0.061 
0.052


bcboot 
large 
zero 
0.056 
0.05 
0.05 
0.051 
0.051


bcboot 
large+ 
zero 
0.046 
0.036 
0.05 
0.067 
0.048

X ~ normal; Y residual ~ normal; Model = logistic; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0.001 
0.001 
0


B&K 
zero 
small 
0.003 
0.002 
0.007 
0.017 
0.022


B&K 
zero 
medium 
0.008 
0.02 
0.018 
0.028 
0.023


B&K 
zero 
large 
0.009 
0.021 
0.02 
0.026 
0.017


B&K 
zero 
large+ 
0.02 
0.026 
0.018 
0.023 
0.026


B&K 
small 
zero 
0.001 
0.006 
0.006 
0.018 
0.025


B&K 
medium 
zero 
0.006 
0.01 
0.029 
0.03 
0.024


B&K 
large 
zero 
0.008 
0.021 
0.025 
0.029 
0.028


B&K 
large+ 
zero 
0.009 
0.021 
0.018 
0.024 
0.029


joint sig 
zero 
zero 
0.001 
0.002 
0.002 
0.001 
0.001


joint sig 
zero 
small 
0.006 
0.005 
0.015 
0.034 
0.038


joint sig 
zero 
medium 
0.026 
0.041 
0.048 
0.051 
0.045


joint sig 
zero 
large 
0.035 
0.049 
0.054 
0.049 
0.037


joint sig 
zero 
large+ 
0.051 
0.047 
0.045 
0.049 
0.056


joint sig 
small 
zero 
0.003 
0.008 
0.027 
0.038 
0.049


joint sig 
medium 
zero 
0.034 
0.032 
0.054 
0.057 
0.046


joint sig 
large 
zero 
0.047 
0.042 
0.052 
0.057 
0.063


joint sig 
large+ 
zero 
0.035 
0.048 
0.048 
0.054 
0.054


F&S 
zero 
zero 
0.005 
0.002 
0.011 
0.003 
0.004


F&S 
zero 
small 
0.011 
0.005 
0.016 
0.018 
0.043


F&S 
zero 
medium 
0.008 
0.026 
0.083 
0.308 
0.638


F&S 
zero 
large 
0.022 
0.065 
0.212 
0.622 
0.93


F&S 
zero 
large+ 
0.048 
0.2 
0.5 
0.903 
0.997


F&S 
small 
zero 
0.002 
0.008 
0.013 
0.011 
0.031


F&S 
medium 
zero 
0.024 
0.02 
0.046 
0.048 
0.043


F&S 
large 
zero 
0.029 
0.034 
0.047 
0.057 
0.063


F&S 
large+ 
zero 
0.023 
0.041 
0.044 
0.047 
0.053


std F&S 
zero 
zero 
0.01 
0.01 
0.009 
0.009 
0.01


std F&S 
zero 
small 
0.016 
0.011 
0.022 
0.024 
0.018


std F&S 
zero 
medium 
0.022 
0.029 
0.021 
0.02 
0.044


std F&S 
zero 
large 
0.018 
0.026 
0.028 
0.038 
0.079


std F&S 
zero 
large+ 
0.033 
0.026 
0.035 
0.067 
0.105


std F&S 
small 
zero 
0.003 
0.015 
0.019 
0.023 
0.046


std F&S 
medium 
zero 
0.043 
0.029 
0.057 
0.053 
0.044


std F&S 
large 
zero 
0.035 
0.044 
0.053 
0.054 
0.062


std F&S 
large+ 
zero 
0.035 
0.049 
0.042 
0.045 
0.054


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.003 
0.006 
0.017


Sobel 
zero 
medium 
0.004 
0.005 
0.013 
0.035 
0.041


Sobel 
zero 
large 
0.008 
0.017 
0.042 
0.043 
0.036


Sobel 
zero 
large+ 
0.014 
0.031 
0.036 
0.046 
0.054


Sobel 
small 
zero 
0 
0 
0.006 
0.011 
0.019


Sobel 
medium 
zero 
0.006 
0.015 
0.041 
0.049 
0.044


Sobel 
large 
zero 
0.029 
0.026 
0.042 
0.054 
0.059


Sobel 
large+ 
zero 
0.025 
0.045 
0.045 
0.052 
0.054


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.006 
0.013


Aroian 
zero 
medium 
0.002 
0.004 
0.012 
0.032 
0.038


Aroian 
zero 
large 
0.006 
0.016 
0.039 
0.04 
0.036


Aroian 
zero 
large+ 
0.01 
0.026 
0.034 
0.045 
0.054


Aroian 
small 
zero 
0 
0 
0.004 
0.01 
0.017


Aroian 
medium 
zero 
0.006 
0.012 
0.039 
0.046 
0.044


Aroian 
large 
zero 
0.027 
0.025 
0.041 
0.054 
0.059


Aroian 
large+ 
zero 
0.022 
0.044 
0.044 
0.052 
0.054


Goodman 
zero 
zero 
0.026 
0.019 
0.02 
0.022 
0.022


Goodman 
zero 
small 
0.007 
0.02 
0.008 
0.015 
0.019


Goodman 
zero 
medium 
0.008 
0.008 
0.023 
0.038 
0.042


Goodman 
zero 
large 
0.009 
0.026 
0.043 
0.043 
0.037


Goodman 
zero 
large+ 
0.018 
0.037 
0.036 
0.046 
0.055


Goodman 
small 
zero 
0.016 
0.007 
0.012 
0.012 
0.024


Goodman 
medium 
zero 
0.011 
0.019 
0.043 
0.052 
0.044


Goodman 
large 
zero 
0.031 
0.03 
0.045 
0.055 
0.059


Goodman 
large+ 
zero 
0.026 
0.048 
0.046 
0.053 
0.054


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0 
0.004 
0.007 
0.017


B&R 
zero 
medium 
0.007 
0.014 
0.021 
0.039 
0.043


B&R 
zero 
large 
0.017 
0.031 
0.044 
0.048 
0.036


B&R 
zero 
large+ 
0.045 
0.048 
0.043 
0.047 
0.057


B&R 
small 
zero 
0.002 
0 
0.007 
0.012 
0.021


B&R 
medium 
zero 
0.021 
0.024 
0.043 
0.053 
0.047


B&R 
large 
zero 
0.047 
0.039 
0.051 
0.059 
0.059


B&R 
large+ 
zero 
0.047 
0.055 
0.053 
0.056 
0.054


asym dist 
zero 
zero 
0.001 
0.002 
0.003 
0.001 
0.001


asym dist 
zero 
small 
0.004 
0.005 
0.017 
0.036 
0.043


asym dist 
zero 
medium 
0.028 
0.047 
0.051 
0.06 
0.046


asym dist 
zero 
large 
0.043 
0.054 
0.058 
0.051 
0.037


asym dist 
zero 
large+ 
0.062 
0.059 
0.053 
0.049 
0.057


asym dist 
small 
zero 
0.004 
0.01 
0.028 
0.042 
0.057


asym dist 
medium 
zero 
0.036 
0.037 
0.06 
0.058 
0.046


asym dist 
large 
zero 
0.054 
0.047 
0.056 
0.058 
0.063


asym dist 
large+ 
zero 
0.039 
0.048 
0.048 
0.054 
0.054


pboot 
zero 
zero 
0.002 
0.002 
0.001 
0.001 
0.001


pboot 
zero 
small 
0.004 
0.005 
0.01 
0.028 
0.037


pboot 
zero 
medium 
0.028 
0.038 
0.048 
0.056 
0.046


pboot 
zero 
large 
0.056 
0.056 
0.062 
0.053 
0.036


pboot 
zero 
large+ 
0.065 
0.055 
0.056 
0.055 
0.055


pboot 
small 
zero 
0.004 
0.011 
0.024 
0.034 
0.049


pboot 
medium 
zero 
0.046 
0.041 
0.063 
0.062 
0.051


pboot 
large 
zero 
0.066 
0.048 
0.056 
0.063 
0.061


pboot 
large+ 
zero 
0.055 
0.062 
0.053 
0.056 
0.054


bcboot 
zero 
zero 
0.004 
0.003 
0.005 
0.004 
0.003


bcboot 
zero 
small 
0.006 
0.009 
0.027 
0.051 
0.063


bcboot 
zero 
medium 
0.022 
0.056 
0.071 
0.068 
0.052


bcboot 
zero 
large 
0.046 
0.061 
0.064 
0.055 
0.04


bcboot 
zero 
large+ 
0.05 
0.054 
0.047 
0.054 
0.055


bcboot 
small 
zero 
0.007 
0.024 
0.043 
0.061 
0.067


bcboot 
medium 
zero 
0.043 
0.048 
0.068 
0.07 
0.052


bcboot 
large 
zero 
0.06 
0.046 
0.056 
0.065 
0.063


bcboot 
large+ 
zero 
0.038 
0.05 
0.043 
0.05 
0.053

X ~ normal; Y residual ~ normal; Model = logistic; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.003 
0.002


B&K 
zero 
small 
0.004 
0.003 
0.003 
0.021 
0.027


B&K 
zero 
medium 
0.01 
0.02 
0.028 
0.029 
0.021


B&K 
zero 
large 
0.017 
0.035 
0.017 
0.029 
0.026


B&K 
zero 
large+ 
0.02 
0.024 
0.022 
0.031 
0.016


B&K 
small 
zero 
0.003 
0.006 
0.009 
0.02 
0.027


B&K 
medium 
zero 
0.016 
0.024 
0.028 
0.031 
0.03


B&K 
large 
zero 
0.015 
0.024 
0.025 
0.017 
0.017


B&K 
large+ 
zero 
0.022 
0.016 
0.025 
0.025 
0.019


joint sig 
zero 
zero 
0.002 
0.001 
0.002 
0.004 
0.005


joint sig 
zero 
small 
0.01 
0.01 
0.009 
0.035 
0.051


joint sig 
zero 
medium 
0.023 
0.042 
0.052 
0.057 
0.047


joint sig 
zero 
large 
0.033 
0.07 
0.049 
0.056 
0.061


joint sig 
zero 
large+ 
0.045 
0.045 
0.055 
0.052 
0.042


joint sig 
small 
zero 
0.004 
0.014 
0.023 
0.049 
0.051


joint sig 
medium 
zero 
0.035 
0.052 
0.048 
0.054 
0.061


joint sig 
large 
zero 
0.033 
0.051 
0.059 
0.049 
0.039


joint sig 
large+ 
zero 
0.044 
0.035 
0.049 
0.044 
0.042


F&S 
zero 
zero 
0.01 
0.006 
0.006 
0.009 
0.011


F&S 
zero 
small 
0.009 
0.01 
0.01 
0.025 
0.069


F&S 
zero 
medium 
0.012 
0.018 
0.107 
0.525 
0.883


F&S 
zero 
large 
0.017 
0.101 
0.345 
0.861 
0.995


F&S 
zero 
large+ 
0.061 
0.337 
0.714 
0.994 
1


F&S 
small 
zero 
0.018 
0.012 
0.014 
0.015 
0.045


F&S 
medium 
zero 
0.025 
0.022 
0.042 
0.051 
0.057


F&S 
large 
zero 
0.018 
0.036 
0.045 
0.043 
0.035


F&S 
large+ 
zero 
0.03 
0.037 
0.046 
0.047 
0.04


std F&S 
zero 
zero 
0.019 
0.013 
0.014 
0.013 
0.016


std F&S 
zero 
small 
0.022 
0.02 
0.022 
0.026 
0.018


std F&S 
zero 
medium 
0.02 
0.024 
0.018 
0.009 
0.021


std F&S 
zero 
large 
0.024 
0.026 
0.012 
0.024 
0.066


std F&S 
zero 
large+ 
0.011 
0.017 
0.032 
0.053 
0.114


std F&S 
small 
zero 
0.022 
0.026 
0.031 
0.033 
0.056


std F&S 
medium 
zero 
0.037 
0.05 
0.053 
0.054 
0.052


std F&S 
large 
zero 
0.051 
0.048 
0.049 
0.043 
0.04


std F&S 
large+ 
zero 
0.04 
0.046 
0.05 
0.047 
0.045


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.002 
0.001 
0.005 
0.015


Sobel 
zero 
medium 
0.002 
0.005 
0.02 
0.047 
0.04


Sobel 
zero 
large 
0.004 
0.03 
0.032 
0.05 
0.059


Sobel 
zero 
large+ 
0.009 
0.029 
0.049 
0.049 
0.041


Sobel 
small 
zero 
0 
0.002 
0.002 
0.012 
0.032


Sobel 
medium 
zero 
0.009 
0.016 
0.034 
0.051 
0.057


Sobel 
large 
zero 
0.011 
0.032 
0.046 
0.047 
0.035


Sobel 
large+ 
zero 
0.036 
0.029 
0.046 
0.044 
0.042


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.002 
0 
0.003 
0.013


Aroian 
zero 
medium 
0 
0.002 
0.015 
0.043 
0.039


Aroian 
zero 
large 
0.003 
0.02 
0.028 
0.049 
0.057


Aroian 
zero 
large+ 
0.006 
0.026 
0.048 
0.049 
0.041


Aroian 
small 
zero 
0 
0.002 
0.001 
0.008 
0.031


Aroian 
medium 
zero 
0.006 
0.012 
0.03 
0.047 
0.056


Aroian 
large 
zero 
0.009 
0.03 
0.044 
0.046 
0.035


Aroian 
large+ 
zero 
0.032 
0.029 
0.045 
0.044 
0.041


Goodman 
zero 
zero 
0.01 
0.006 
0.023 
0.029 
0.022


Goodman 
zero 
small 
0.013 
0.01 
0.01 
0.01 
0.017


Goodman 
zero 
medium 
0.009 
0.008 
0.024 
0.05 
0.042


Goodman 
zero 
large 
0.007 
0.036 
0.034 
0.052 
0.06


Goodman 
zero 
large+ 
0.017 
0.032 
0.05 
0.051 
0.041


Goodman 
small 
zero 
0.01 
0.01 
0.007 
0.016 
0.034


Goodman 
medium 
zero 
0.015 
0.021 
0.037 
0.051 
0.057


Goodman 
large 
zero 
0.016 
0.034 
0.051 
0.047 
0.037


Goodman 
large+ 
zero 
0.038 
0.029 
0.047 
0.044 
0.042


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.002 
0.002 
0.005 
0.015


B&R 
zero 
medium 
0.008 
0.01 
0.027 
0.05 
0.041


B&R 
zero 
large 
0.014 
0.045 
0.036 
0.052 
0.059


B&R 
zero 
large+ 
0.031 
0.045 
0.055 
0.054 
0.042


B&R 
small 
zero 
0.001 
0.004 
0.003 
0.013 
0.032


B&R 
medium 
zero 
0.023 
0.032 
0.037 
0.05 
0.055


B&R 
large 
zero 
0.028 
0.046 
0.056 
0.046 
0.039


B&R 
large+ 
zero 
0.061 
0.044 
0.056 
0.045 
0.04


asym dist 
zero 
zero 
0.002 
0.002 
0.003 
0.003 
0.005


asym dist 
zero 
small 
0.01 
0.008 
0.009 
0.043 
0.052


asym dist 
zero 
medium 
0.026 
0.047 
0.062 
0.064 
0.049


asym dist 
zero 
large 
0.044 
0.082 
0.057 
0.057 
0.061


asym dist 
zero 
large+ 
0.056 
0.05 
0.06 
0.055 
0.042


asym dist 
small 
zero 
0.005 
0.014 
0.022 
0.055 
0.057


asym dist 
medium 
zero 
0.041 
0.054 
0.053 
0.055 
0.063


asym dist 
large 
zero 
0.036 
0.054 
0.059 
0.049 
0.039


asym dist 
large+ 
zero 
0.045 
0.036 
0.049 
0.044 
0.042


pboot 
zero 
zero 
0.003 
0.002 
0.001 
0.002 
0.004


pboot 
zero 
small 
0.012 
0.007 
0.007 
0.034 
0.05


pboot 
zero 
medium 
0.025 
0.043 
0.064 
0.064 
0.049


pboot 
zero 
large 
0.041 
0.076 
0.044 
0.054 
0.061


pboot 
zero 
large+ 
0.058 
0.055 
0.061 
0.051 
0.048


pboot 
small 
zero 
0.004 
0.01 
0.021 
0.049 
0.052


pboot 
medium 
zero 
0.044 
0.05 
0.055 
0.056 
0.063


pboot 
large 
zero 
0.05 
0.056 
0.061 
0.048 
0.041


pboot 
large+ 
zero 
0.063 
0.047 
0.053 
0.042 
0.042


bcboot 
zero 
zero 
0.003 
0.005 
0.002 
0.003 
0.008


bcboot 
zero 
small 
0.015 
0.018 
0.017 
0.057 
0.071


bcboot 
zero 
medium 
0.029 
0.063 
0.082 
0.071 
0.051


bcboot 
zero 
large 
0.039 
0.081 
0.051 
0.057 
0.062


bcboot 
zero 
large+ 
0.045 
0.046 
0.058 
0.055 
0.048


bcboot 
small 
zero 
0.007 
0.023 
0.039 
0.074 
0.077


bcboot 
medium 
zero 
0.044 
0.061 
0.056 
0.062 
0.063


bcboot 
large 
zero 
0.042 
0.056 
0.064 
0.05 
0.043


bcboot 
large+ 
zero 
0.043 
0.043 
0.054 
0.045 
0.043

X ~ normal; Y residual ~ normal; Model = logistic; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0.003 
0.001 
0.002


B&K 
zero 
small 
0 
0.006 
0.005 
0.014 
0.021


B&K 
zero 
medium 
0.007 
0.02 
0.025 
0.028 
0.029


B&K 
zero 
large 
0.014 
0.018 
0.033 
0.019 
0.017


B&K 
zero 
large+ 
0.03 
0.022 
0.022 
0.022 
0.027


B&K 
small 
zero 
0.003 
0.004 
0.009 
0.022 
0.023


B&K 
medium 
zero 
0.01 
0.028 
0.021 
0.018 
0.023


B&K 
large 
zero 
0.016 
0.028 
0.019 
0.03 
0.021


B&K 
large+ 
zero 
0.019 
0.021 
0.014 
0.019 
0.032


joint sig 
zero 
zero 
0.001 
0.002 
0.005 
0.001 
0.003


joint sig 
zero 
small 
0.001 
0.011 
0.011 
0.029 
0.046


joint sig 
zero 
medium 
0.018 
0.037 
0.041 
0.05 
0.064


joint sig 
zero 
large 
0.033 
0.044 
0.057 
0.045 
0.032


joint sig 
zero 
large+ 
0.044 
0.045 
0.045 
0.046 
0.05


joint sig 
small 
zero 
0.011 
0.014 
0.021 
0.044 
0.054


joint sig 
medium 
zero 
0.026 
0.043 
0.054 
0.035 
0.053


joint sig 
large 
zero 
0.035 
0.05 
0.042 
0.052 
0.045


joint sig 
large+ 
zero 
0.038 
0.05 
0.036 
0.035 
0.06


F&S 
zero 
zero 
0.007 
0.012 
0.007 
0.008 
0.012


F&S 
zero 
small 
0.013 
0.006 
0.004 
0.011 
0.046


F&S 
zero 
medium 
0.008 
0.027 
0.087 
0.633 
0.982


F&S 
zero 
large 
0.017 
0.11 
0.517 
0.977 
1


F&S 
zero 
large+ 
0.08 
0.511 
0.941 
1 
1


F&S 
small 
zero 
0.009 
0.019 
0.013 
0.028 
0.031


F&S 
medium 
zero 
0.012 
0.022 
0.029 
0.043 
0.045


F&S 
large 
zero 
0.021 
0.033 
0.043 
0.045 
0.047


F&S 
large+ 
zero 
0.032 
0.043 
0.039 
0.042 
0.058


std F&S 
zero 
zero 
0.014 
0.017 
0.011 
0.018 
0.016


std F&S 
zero 
small 
0.018 
0.015 
0.016 
0.013 
0.015


std F&S 
zero 
medium 
0.022 
0.016 
0.006 
0.003 
0


std F&S 
zero 
large 
0.017 
0.006 
0.006 
0 
0.001


std F&S 
zero 
large+ 
0.011 
0.004 
0.003 
0.008 
0.019


std F&S 
small 
zero 
0.016 
0.034 
0.027 
0.059 
0.068


std F&S 
medium 
zero 
0.038 
0.067 
0.068 
0.065 
0.047


std F&S 
large 
zero 
0.067 
0.078 
0.061 
0.053 
0.051


std F&S 
large+ 
zero 
0.058 
0.047 
0.044 
0.042 
0.057


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.004 
0.007


Sobel 
zero 
medium 
0 
0.005 
0.02 
0.036 
0.055


Sobel 
zero 
large 
0.003 
0.01 
0.033 
0.036 
0.028


Sobel 
zero 
large+ 
0.008 
0.023 
0.04 
0.042 
0.047


Sobel 
small 
zero 
0.002 
0.001 
0.001 
0.013 
0.035


Sobel 
medium 
zero 
0.003 
0.023 
0.037 
0.034 
0.051


Sobel 
large 
zero 
0.014 
0.037 
0.038 
0.046 
0.043


Sobel 
large+ 
zero 
0.03 
0.046 
0.036 
0.035 
0.06


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.002 
0.007


Aroian 
zero 
medium 
0 
0.003 
0.017 
0.036 
0.054


Aroian 
zero 
large 
0.003 
0.008 
0.03 
0.03 
0.025


Aroian 
zero 
large+ 
0.007 
0.018 
0.035 
0.041 
0.045


Aroian 
small 
zero 
0.001 
0.001 
0.001 
0.003 
0.031


Aroian 
medium 
zero 
0.002 
0.018 
0.034 
0.033 
0.047


Aroian 
large 
zero 
0.011 
0.033 
0.038 
0.046 
0.043


Aroian 
large+ 
zero 
0.03 
0.044 
0.035 
0.035 
0.06


Goodman 
zero 
zero 
0.019 
0.02 
0.013 
0.016 
0.022


Goodman 
zero 
small 
0.023 
0.015 
0.014 
0.01 
0.011


Goodman 
zero 
medium 
0.002 
0.011 
0.023 
0.04 
0.058


Goodman 
zero 
large 
0.004 
0.015 
0.039 
0.038 
0.03


Goodman 
zero 
large+ 
0.016 
0.026 
0.041 
0.044 
0.049


Goodman 
small 
zero 
0.014 
0.005 
0.004 
0.017 
0.039


Goodman 
medium 
zero 
0.005 
0.026 
0.039 
0.035 
0.051


Goodman 
large 
zero 
0.016 
0.043 
0.038 
0.048 
0.043


Goodman 
large+ 
zero 
0.034 
0.047 
0.036 
0.035 
0.06


B&R 
zero 
zero 
0 
0 
0 
0.001 
0


B&R 
zero 
small 
0 
0.001 
0.001 
0.003 
0.007


B&R 
zero 
medium 
0.002 
0.01 
0.025 
0.037 
0.058


B&R 
zero 
large 
0.011 
0.017 
0.043 
0.039 
0.026


B&R 
zero 
large+ 
0.04 
0.041 
0.043 
0.048 
0.05


B&R 
small 
zero 
0.005 
0.003 
0.001 
0.014 
0.034


B&R 
medium 
zero 
0.016 
0.032 
0.046 
0.038 
0.058


B&R 
large 
zero 
0.032 
0.044 
0.047 
0.054 
0.048


B&R 
large+ 
zero 
0.064 
0.061 
0.039 
0.036 
0.063


asym dist 
zero 
zero 
0 
0.002 
0.005 
0.001 
0.003


asym dist 
zero 
small 
0.001 
0.006 
0.013 
0.028 
0.053


asym dist 
zero 
medium 
0.017 
0.043 
0.05 
0.055 
0.067


asym dist 
zero 
large 
0.035 
0.055 
0.06 
0.049 
0.034


asym dist 
zero 
large+ 
0.06 
0.051 
0.053 
0.049 
0.051


asym dist 
small 
zero 
0.01 
0.013 
0.023 
0.049 
0.054


asym dist 
medium 
zero 
0.036 
0.045 
0.062 
0.038 
0.053


asym dist 
large 
zero 
0.043 
0.052 
0.042 
0.052 
0.046


asym dist 
large+ 
zero 
0.043 
0.051 
0.038 
0.035 
0.06


pboot 
zero 
zero 
0.003 
0.003 
0.002 
0.001 
0


pboot 
zero 
small 
0 
0.007 
0.009 
0.023 
0.034


pboot 
zero 
medium 
0.019 
0.038 
0.049 
0.055 
0.067


pboot 
zero 
large 
0.038 
0.059 
0.058 
0.049 
0.04


pboot 
zero 
large+ 
0.064 
0.05 
0.053 
0.046 
0.047


pboot 
small 
zero 
0.012 
0.015 
0.021 
0.04 
0.057


pboot 
medium 
zero 
0.042 
0.051 
0.057 
0.038 
0.055


pboot 
large 
zero 
0.067 
0.056 
0.051 
0.053 
0.045


pboot 
large+ 
zero 
0.069 
0.062 
0.041 
0.036 
0.059


bcboot 
zero 
zero 
0.001 
0.005 
0.005 
0.004 
0.005


bcboot 
zero 
small 
0.001 
0.012 
0.026 
0.047 
0.072


bcboot 
zero 
medium 
0.018 
0.055 
0.071 
0.068 
0.073


bcboot 
zero 
large 
0.031 
0.064 
0.066 
0.056 
0.042


bcboot 
zero 
large+ 
0.044 
0.047 
0.047 
0.044 
0.046


bcboot 
small 
zero 
0.011 
0.025 
0.033 
0.065 
0.073


bcboot 
medium 
zero 
0.037 
0.054 
0.071 
0.042 
0.057


bcboot 
large 
zero 
0.041 
0.05 
0.046 
0.05 
0.047


bcboot 
large+ 
zero 
0.041 
0.046 
0.033 
0.033 
0.061

X ~ normal; Y residual ~ normal; Model = probit; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0 
0 
0.001 
0.002


B&K 
zero 
medium 
0 
0.002 
0.009 
0.005 
0.004


B&K 
zero 
large 
0.001 
0.003 
0.008 
0.01 
0.004


B&K 
zero 
large+ 
0.01 
0.012 
0.007 
0.014 
0.005


B&K 
small 
zero 
0 
0.001 
0.001 
0.001 
0.001


B&K 
medium 
zero 
0.002 
0 
0 
0.002 
0.002


B&K 
large 
zero 
0.002 
0 
0.001 
0.002 
0.001


B&K 
large+ 
zero 
0 
0.001 
0 
0.001 
0.001


joint sig 
zero 
zero 
0.006 
0.003 
0.002 
0.001 
0


joint sig 
zero 
small 
0.002 
0.008 
0.016 
0.036 
0.055


joint sig 
zero 
medium 
0.015 
0.046 
0.052 
0.038 
0.049


joint sig 
zero 
large 
0.051 
0.048 
0.05 
0.057 
0.05


joint sig 
zero 
large+ 
0.055 
0.041 
0.052 
0.061 
0.052


joint sig 
small 
zero 
0.008 
0.012 
0.026 
0.045 
0.045


joint sig 
medium 
zero 
0.038 
0.048 
0.051 
0.056 
0.038


joint sig 
large 
zero 
0.06 
0.056 
0.044 
0.05 
0.052


joint sig 
large+ 
zero 
0.065 
0.051 
0.05 
0.044 
0.04


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.001 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0 
0 
0.003 
0.002 
0


F&S 
zero 
large+ 
0.009 
0.009 
0.01 
0.015 
0.012


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0.002 
0 
0 
0 
0


F&S 
large 
zero 
0.004 
0.007 
0.002 
0.006 
0.005


F&S 
large+ 
zero 
0.022 
0.017 
0.021 
0.015 
0.013


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0.001 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.001 
0.002 
0.003 
0.001 
0


std F&S 
zero 
large+ 
0.013 
0.007 
0.015 
0.016 
0.007


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.001 
0 
0 
0 
0


std F&S 
large 
zero 
0.003 
0.006 
0.001 
0.006 
0.004


std F&S 
large+ 
zero 
0.017 
0.017 
0.02 
0.014 
0.013


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.006 
0.024


Sobel 
zero 
medium 
0.001 
0.011 
0.03 
0.031 
0.041


Sobel 
zero 
large 
0.01 
0.026 
0.037 
0.052 
0.048


Sobel 
zero 
large+ 
0.021 
0.028 
0.045 
0.058 
0.048


Sobel 
small 
zero 
0.001 
0.001 
0.004 
0.007 
0.026


Sobel 
medium 
zero 
0.009 
0.021 
0.031 
0.049 
0.036


Sobel 
large 
zero 
0.027 
0.034 
0.041 
0.046 
0.051


Sobel 
large+ 
zero 
0.057 
0.048 
0.046 
0.043 
0.04


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.005 
0.018


Aroian 
zero 
medium 
0.001 
0.008 
0.029 
0.027 
0.04


Aroian 
zero 
large 
0.008 
0.021 
0.032 
0.051 
0.047


Aroian 
zero 
large+ 
0.018 
0.027 
0.044 
0.057 
0.047


Aroian 
small 
zero 
0.001 
0.001 
0.003 
0.006 
0.023


Aroian 
medium 
zero 
0.007 
0.016 
0.031 
0.046 
0.036


Aroian 
large 
zero 
0.024 
0.03 
0.036 
0.046 
0.05


Aroian 
large+ 
zero 
0.05 
0.046 
0.046 
0.043 
0.04


Goodman 
zero 
zero 
0.012 
0.024 
0.016 
0.021 
0.02


Goodman 
zero 
small 
0.007 
0.01 
0.005 
0.011 
0.026


Goodman 
zero 
medium 
0.003 
0.012 
0.034 
0.033 
0.043


Goodman 
zero 
large 
0.012 
0.031 
0.04 
0.055 
0.048


Goodman 
zero 
large+ 
0.027 
0.034 
0.046 
0.058 
0.049


Goodman 
small 
zero 
0.014 
0.006 
0.007 
0.011 
0.028


Goodman 
medium 
zero 
0.014 
0.023 
0.034 
0.052 
0.036


Goodman 
large 
zero 
0.034 
0.039 
0.041 
0.047 
0.052


Goodman 
large+ 
zero 
0.059 
0.049 
0.047 
0.043 
0.04


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.001 
0.007 
0.024


B&R 
zero 
medium 
0.005 
0.015 
0.034 
0.033 
0.042


B&R 
zero 
large 
0.02 
0.034 
0.043 
0.056 
0.048


B&R 
zero 
large+ 
0.047 
0.041 
0.052 
0.061 
0.052


B&R 
small 
zero 
0.002 
0.003 
0.004 
0.008 
0.027


B&R 
medium 
zero 
0.017 
0.026 
0.035 
0.052 
0.037


B&R 
large 
zero 
0.048 
0.046 
0.042 
0.049 
0.052


B&R 
large+ 
zero 
0.073 
0.054 
0.053 
0.044 
0.041


asym dist 
zero 
zero 
0.004 
0.003 
0.001 
0.001 
0


asym dist 
zero 
small 
0.001 
0.007 
0.018 
0.038 
0.064


asym dist 
zero 
medium 
0.024 
0.048 
0.06 
0.042 
0.051


asym dist 
zero 
large 
0.063 
0.057 
0.053 
0.061 
0.052


asym dist 
zero 
large+ 
0.069 
0.047 
0.054 
0.061 
0.052


asym dist 
small 
zero 
0.013 
0.014 
0.032 
0.046 
0.046


asym dist 
medium 
zero 
0.046 
0.05 
0.056 
0.058 
0.04


asym dist 
large 
zero 
0.068 
0.058 
0.049 
0.052 
0.052


asym dist 
large+ 
zero 
0.066 
0.052 
0.05 
0.044 
0.041


pboot 
zero 
zero 
0.003 
0.001 
0 
0 
0


pboot 
zero 
small 
0.002 
0.008 
0.012 
0.028 
0.056


pboot 
zero 
medium 
0.019 
0.048 
0.059 
0.04 
0.048


pboot 
zero 
large 
0.06 
0.055 
0.051 
0.06 
0.054


pboot 
zero 
large+ 
0.078 
0.047 
0.054 
0.056 
0.052


pboot 
small 
zero 
0.013 
0.011 
0.026 
0.039 
0.046


pboot 
medium 
zero 
0.038 
0.044 
0.054 
0.054 
0.043


pboot 
large 
zero 
0.069 
0.058 
0.048 
0.052 
0.052


pboot 
large+ 
zero 
0.065 
0.053 
0.052 
0.044 
0.036


bcboot 
zero 
zero 
0.006 
0.004 
0.003 
0.003 
0.004


bcboot 
zero 
small 
0.005 
0.013 
0.027 
0.059 
0.082


bcboot 
zero 
medium 
0.026 
0.062 
0.081 
0.047 
0.049


bcboot 
zero 
large 
0.061 
0.061 
0.057 
0.063 
0.053


bcboot 
zero 
large+ 
0.061 
0.044 
0.05 
0.06 
0.049


bcboot 
small 
zero 
0.016 
0.02 
0.034 
0.068 
0.058


bcboot 
medium 
zero 
0.046 
0.056 
0.06 
0.055 
0.057


bcboot 
large 
zero 
0.065 
0.058 
0.05 
0.052 
0.054


bcboot 
large+ 
zero 
0.058 
0.049 
0.05 
0.044 
0.039

X ~ normal; Y residual ~ normal; Model = probit; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0.001


B&K 
zero 
small 
0.001 
0.001 
0.005 
0.012 
0.023


B&K 
zero 
medium 
0.005 
0.008 
0.013 
0.023 
0.024


B&K 
zero 
large 
0.004 
0.012 
0.023 
0.022 
0.022


B&K 
zero 
large+ 
0.016 
0.013 
0.025 
0.017 
0.025


B&K 
small 
zero 
0 
0 
0.006 
0.011 
0.027


B&K 
medium 
zero 
0.004 
0.001 
0.006 
0.018 
0.022


B&K 
large 
zero 
0.004 
0.001 
0.01 
0.024 
0.022


B&K 
large+ 
zero 
0.003 
0.001 
0.005 
0.022 
0.028


joint sig 
zero 
zero 
0 
0.002 
0.001 
0 
0.002


joint sig 
zero 
small 
0.005 
0.01 
0.018 
0.034 
0.043


joint sig 
zero 
medium 
0.023 
0.035 
0.055 
0.047 
0.048


joint sig 
zero 
large 
0.048 
0.059 
0.055 
0.049 
0.053


joint sig 
zero 
large+ 
0.043 
0.051 
0.06 
0.043 
0.062


joint sig 
small 
zero 
0.008 
0.008 
0.033 
0.043 
0.058


joint sig 
medium 
zero 
0.039 
0.049 
0.044 
0.056 
0.051


joint sig 
large 
zero 
0.06 
0.048 
0.05 
0.056 
0.047


joint sig 
large+ 
zero 
0.053 
0.039 
0.048 
0.062 
0.053


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.001 
0 
0 
0 
0


F&S 
zero 
large 
0.001 
0.002 
0.002 
0.007 
0.021


F&S 
zero 
large+ 
0.011 
0.015 
0.024 
0.075 
0.137


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0.001 
0 
0 
0


F&S 
large 
zero 
0.008 
0.006 
0.003 
0.003 
0.002


F&S 
large+ 
zero 
0.018 
0.016 
0.018 
0.027 
0.017


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0.002 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0.002 
0.002 
0 
0.002


std F&S 
zero 
large+ 
0.008 
0.008 
0.009 
0.008 
0.01


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.001 
0 
0 
0 
0


std F&S 
large 
zero 
0.005 
0.005 
0.001 
0.003 
0.002


std F&S 
large+ 
zero 
0.016 
0.016 
0.018 
0.026 
0.017


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.001 
0.008 
0.013


Sobel 
zero 
medium 
0.004 
0.009 
0.034 
0.032 
0.046


Sobel 
zero 
large 
0.009 
0.027 
0.042 
0.046 
0.052


Sobel 
zero 
large+ 
0.018 
0.035 
0.051 
0.04 
0.061


Sobel 
small 
zero 
0.001 
0 
0.004 
0.012 
0.028


Sobel 
medium 
zero 
0.007 
0.018 
0.031 
0.053 
0.051


Sobel 
large 
zero 
0.026 
0.031 
0.046 
0.053 
0.047


Sobel 
large+ 
zero 
0.043 
0.035 
0.047 
0.06 
0.052


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.005 
0.011


Aroian 
zero 
medium 
0.004 
0.006 
0.031 
0.03 
0.045


Aroian 
zero 
large 
0.007 
0.022 
0.037 
0.044 
0.052


Aroian 
zero 
large+ 
0.013 
0.03 
0.048 
0.04 
0.06


Aroian 
small 
zero 
0 
0 
0.001 
0.008 
0.023


Aroian 
medium 
zero 
0.007 
0.015 
0.029 
0.052 
0.051


Aroian 
large 
zero 
0.022 
0.031 
0.044 
0.051 
0.047


Aroian 
large+ 
zero 
0.039 
0.035 
0.046 
0.059 
0.051


Goodman 
zero 
zero 
0.017 
0.017 
0.023 
0.015 
0.028


Goodman 
zero 
small 
0.009 
0.009 
0.009 
0.01 
0.022


Goodman 
zero 
medium 
0.014 
0.013 
0.037 
0.036 
0.047


Goodman 
zero 
large 
0.012 
0.033 
0.044 
0.046 
0.053


Goodman 
zero 
large+ 
0.027 
0.039 
0.051 
0.041 
0.061


Goodman 
small 
zero 
0.012 
0.01 
0.01 
0.015 
0.032


Goodman 
medium 
zero 
0.012 
0.023 
0.032 
0.053 
0.051


Goodman 
large 
zero 
0.032 
0.036 
0.046 
0.054 
0.047


Goodman 
large+ 
zero 
0.047 
0.035 
0.047 
0.061 
0.052


B&R 
zero 
zero 
0 
0 
0.001 
0 
0


B&R 
zero 
small 
0.001 
0.001 
0.002 
0.009 
0.013


B&R 
zero 
medium 
0.011 
0.018 
0.038 
0.035 
0.046


B&R 
zero 
large 
0.023 
0.04 
0.046 
0.047 
0.053


B&R 
zero 
large+ 
0.04 
0.048 
0.057 
0.043 
0.061


B&R 
small 
zero 
0.001 
0.001 
0.006 
0.014 
0.028


B&R 
medium 
zero 
0.018 
0.028 
0.034 
0.053 
0.051


B&R 
large 
zero 
0.046 
0.047 
0.048 
0.056 
0.047


B&R 
large+ 
zero 
0.059 
0.04 
0.051 
0.063 
0.055


asym dist 
zero 
zero 
0.004 
0.002 
0.002 
0 
0.002


asym dist 
zero 
small 
0.003 
0.013 
0.022 
0.039 
0.051


asym dist 
zero 
medium 
0.027 
0.038 
0.067 
0.051 
0.052


asym dist 
zero 
large 
0.057 
0.072 
0.059 
0.051 
0.053


asym dist 
zero 
large+ 
0.056 
0.055 
0.06 
0.044 
0.062


asym dist 
small 
zero 
0.008 
0.01 
0.034 
0.049 
0.063


asym dist 
medium 
zero 
0.046 
0.057 
0.046 
0.057 
0.051


asym dist 
large 
zero 
0.064 
0.052 
0.052 
0.057 
0.047


asym dist 
large+ 
zero 
0.055 
0.039 
0.048 
0.062 
0.053


pboot 
zero 
zero 
0.003 
0.001 
0 
0 
0.002


pboot 
zero 
small 
0.003 
0.012 
0.013 
0.033 
0.042


pboot 
zero 
medium 
0.029 
0.037 
0.06 
0.052 
0.053


pboot 
zero 
large 
0.049 
0.068 
0.058 
0.054 
0.061


pboot 
zero 
large+ 
0.066 
0.055 
0.061 
0.045 
0.057


pboot 
small 
zero 
0.008 
0.009 
0.025 
0.039 
0.059


pboot 
medium 
zero 
0.034 
0.051 
0.043 
0.055 
0.05


pboot 
large 
zero 
0.06 
0.055 
0.051 
0.052 
0.054


pboot 
large+ 
zero 
0.058 
0.044 
0.054 
0.062 
0.051


bcboot 
zero 
zero 
0.007 
0.003 
0.006 
0.004 
0.006


bcboot 
zero 
small 
0.007 
0.019 
0.027 
0.065 
0.069


bcboot 
zero 
medium 
0.032 
0.053 
0.074 
0.061 
0.052


bcboot 
zero 
large 
0.058 
0.073 
0.072 
0.055 
0.061


bcboot 
zero 
large+ 
0.054 
0.052 
0.061 
0.049 
0.055


bcboot 
small 
zero 
0.014 
0.021 
0.053 
0.066 
0.082


bcboot 
medium 
zero 
0.045 
0.063 
0.053 
0.062 
0.053


bcboot 
large 
zero 
0.059 
0.053 
0.053 
0.051 
0.05


bcboot 
large+ 
zero 
0.048 
0.037 
0.052 
0.067 
0.048

X ~ normal; Y residual ~ normal; Model = probit; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0.001 
0.001 
0


B&K 
zero 
small 
0.003 
0.002 
0.007 
0.016 
0.022


B&K 
zero 
medium 
0.008 
0.02 
0.018 
0.028 
0.023


B&K 
zero 
large 
0.009 
0.022 
0.02 
0.026 
0.017


B&K 
zero 
large+ 
0.022 
0.027 
0.018 
0.023 
0.026


B&K 
small 
zero 
0.002 
0.007 
0.006 
0.019 
0.025


B&K 
medium 
zero 
0.011 
0.011 
0.032 
0.029 
0.025


B&K 
large 
zero 
0.011 
0.026 
0.026 
0.032 
0.027


B&K 
large+ 
zero 
0.01 
0.023 
0.019 
0.023 
0.029


joint sig 
zero 
zero 
0.001 
0.002 
0.002 
0.001 
0.001


joint sig 
zero 
small 
0.006 
0.005 
0.015 
0.033 
0.038


joint sig 
zero 
medium 
0.026 
0.041 
0.048 
0.051 
0.045


joint sig 
zero 
large 
0.036 
0.049 
0.054 
0.049 
0.037


joint sig 
zero 
large+ 
0.051 
0.047 
0.045 
0.049 
0.056


joint sig 
small 
zero 
0.005 
0.01 
0.027 
0.039 
0.051


joint sig 
medium 
zero 
0.039 
0.034 
0.058 
0.056 
0.047


joint sig 
large 
zero 
0.057 
0.048 
0.055 
0.06 
0.062


joint sig 
large+ 
zero 
0.042 
0.052 
0.05 
0.055 
0.054


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.003 
0.001 
0 
0 
0


F&S 
zero 
medium 
0.003 
0.002 
0.007 
0.005 
0.041


F&S 
zero 
large 
0.009 
0.017 
0.043 
0.142 
0.426


F&S 
zero 
large+ 
0.027 
0.095 
0.243 
0.635 
0.934


F&S 
small 
zero 
0.002 
0 
0 
0 
0


F&S 
medium 
zero 
0.005 
0 
0.003 
0 
0.001


F&S 
large 
zero 
0.019 
0.011 
0.004 
0.012 
0.011


F&S 
large+ 
zero 
0.016 
0.029 
0.02 
0.02 
0.035


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0.002 
0 
0 
0 
0


std F&S 
zero 
medium 
0.005 
0.002 
0 
0.001 
0


std F&S 
zero 
large 
0.009 
0.002 
0.002 
0 
0.001


std F&S 
zero 
large+ 
0.02 
0.013 
0.003 
0.01 
0.013


std F&S 
small 
zero 
0.002 
0 
0 
0 
0


std F&S 
medium 
zero 
0.008 
0.001 
0.006 
0 
0.002


std F&S 
large 
zero 
0.012 
0.013 
0.006 
0.01 
0.011


std F&S 
large+ 
zero 
0.015 
0.028 
0.017 
0.019 
0.033


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.003 
0.007 
0.017


Sobel 
zero 
medium 
0.004 
0.005 
0.014 
0.036 
0.042


Sobel 
zero 
large 
0.01 
0.022 
0.043 
0.043 
0.036


Sobel 
zero 
large+ 
0.018 
0.036 
0.036 
0.046 
0.054


Sobel 
small 
zero 
0.001 
0 
0.005 
0.011 
0.02


Sobel 
medium 
zero 
0.015 
0.017 
0.042 
0.051 
0.044


Sobel 
large 
zero 
0.032 
0.034 
0.046 
0.059 
0.06


Sobel 
large+ 
zero 
0.032 
0.045 
0.05 
0.053 
0.054


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.006 
0.014


Aroian 
zero 
medium 
0.004 
0.005 
0.012 
0.035 
0.038


Aroian 
zero 
large 
0.008 
0.017 
0.041 
0.041 
0.036


Aroian 
zero 
large+ 
0.013 
0.031 
0.036 
0.046 
0.054


Aroian 
small 
zero 
0.001 
0 
0.004 
0.011 
0.018


Aroian 
medium 
zero 
0.007 
0.013 
0.04 
0.048 
0.042


Aroian 
large 
zero 
0.031 
0.029 
0.042 
0.058 
0.059


Aroian 
large+ 
zero 
0.029 
0.044 
0.049 
0.053 
0.054


Goodman 
zero 
zero 
0.018 
0.019 
0.017 
0.023 
0.015


Goodman 
zero 
small 
0.008 
0.013 
0.007 
0.012 
0.019


Goodman 
zero 
medium 
0.01 
0.01 
0.024 
0.038 
0.043


Goodman 
zero 
large 
0.014 
0.029 
0.043 
0.044 
0.037


Goodman 
zero 
large+ 
0.023 
0.039 
0.037 
0.047 
0.055


Goodman 
small 
zero 
0.016 
0.008 
0.011 
0.013 
0.024


Goodman 
medium 
zero 
0.019 
0.021 
0.046 
0.055 
0.047


Goodman 
large 
zero 
0.034 
0.035 
0.048 
0.06 
0.061


Goodman 
large+ 
zero 
0.032 
0.046 
0.05 
0.053 
0.054


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0 
0.004 
0.007 
0.017


B&R 
zero 
medium 
0.007 
0.014 
0.021 
0.039 
0.043


B&R 
zero 
large 
0.017 
0.031 
0.044 
0.048 
0.036


B&R 
zero 
large+ 
0.045 
0.048 
0.043 
0.047 
0.057


B&R 
small 
zero 
0.002 
0 
0.007 
0.012 
0.021


B&R 
medium 
zero 
0.021 
0.024 
0.043 
0.053 
0.047


B&R 
large 
zero 
0.047 
0.039 
0.051 
0.059 
0.059


B&R 
large+ 
zero 
0.047 
0.055 
0.053 
0.056 
0.054


asym dist 
zero 
zero 
0.001 
0.002 
0.003 
0.001 
0.001


asym dist 
zero 
small 
0.007 
0.005 
0.017 
0.036 
0.043


asym dist 
zero 
medium 
0.031 
0.048 
0.051 
0.059 
0.046


asym dist 
zero 
large 
0.045 
0.052 
0.057 
0.051 
0.037


asym dist 
zero 
large+ 
0.061 
0.056 
0.053 
0.049 
0.057


asym dist 
small 
zero 
0.005 
0.013 
0.029 
0.043 
0.057


asym dist 
medium 
zero 
0.042 
0.039 
0.063 
0.057 
0.047


asym dist 
large 
zero 
0.065 
0.051 
0.059 
0.06 
0.062


asym dist 
large+ 
zero 
0.045 
0.053 
0.052 
0.056 
0.055


pboot 
zero 
zero 
0.002 
0.001 
0.001 
0.001 
0.001


pboot 
zero 
small 
0.004 
0.005 
0.01 
0.028 
0.037


pboot 
zero 
medium 
0.027 
0.038 
0.048 
0.056 
0.046


pboot 
zero 
large 
0.056 
0.055 
0.062 
0.053 
0.036


pboot 
zero 
large+ 
0.065 
0.055 
0.056 
0.055 
0.055


pboot 
small 
zero 
0.004 
0.01 
0.022 
0.034 
0.049


pboot 
medium 
zero 
0.047 
0.041 
0.063 
0.062 
0.051


pboot 
large 
zero 
0.068 
0.048 
0.057 
0.065 
0.062


pboot 
large+ 
zero 
0.059 
0.059 
0.053 
0.055 
0.055


bcboot 
zero 
zero 
0.005 
0.003 
0.005 
0.003 
0.003


bcboot 
zero 
small 
0.006 
0.009 
0.026 
0.051 
0.063


bcboot 
zero 
medium 
0.023 
0.057 
0.071 
0.069 
0.052


bcboot 
zero 
large 
0.052 
0.061 
0.066 
0.055 
0.04


bcboot 
zero 
large+ 
0.049 
0.052 
0.048 
0.053 
0.056


bcboot 
small 
zero 
0.007 
0.023 
0.044 
0.061 
0.067


bcboot 
medium 
zero 
0.045 
0.053 
0.069 
0.07 
0.052


bcboot 
large 
zero 
0.064 
0.049 
0.055 
0.069 
0.064


bcboot 
large+ 
zero 
0.041 
0.053 
0.047 
0.049 
0.054

X ~ normal; Y residual ~ normal; Model = probit; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0 
0.003 
0.002


B&K 
zero 
small 
0.004 
0.004 
0.002 
0.02 
0.027


B&K 
zero 
medium 
0.01 
0.02 
0.028 
0.029 
0.021


B&K 
zero 
large 
0.017 
0.035 
0.017 
0.029 
0.026


B&K 
zero 
large+ 
0.02 
0.024 
0.022 
0.031 
0.016


B&K 
small 
zero 
0.003 
0.007 
0.009 
0.019 
0.027


B&K 
medium 
zero 
0.019 
0.026 
0.028 
0.034 
0.03


B&K 
large 
zero 
0.018 
0.026 
0.028 
0.018 
0.019


B&K 
large+ 
zero 
0.021 
0.021 
0.028 
0.027 
0.018


joint sig 
zero 
zero 
0.002 
0.002 
0.002 
0.004 
0.005


joint sig 
zero 
small 
0.01 
0.012 
0.008 
0.035 
0.051


joint sig 
zero 
medium 
0.024 
0.042 
0.052 
0.057 
0.047


joint sig 
zero 
large 
0.033 
0.07 
0.049 
0.056 
0.061


joint sig 
zero 
large+ 
0.045 
0.045 
0.055 
0.052 
0.042


joint sig 
small 
zero 
0.004 
0.015 
0.023 
0.048 
0.05


joint sig 
medium 
zero 
0.042 
0.052 
0.05 
0.056 
0.061


joint sig 
large 
zero 
0.041 
0.053 
0.065 
0.049 
0.038


joint sig 
large+ 
zero 
0.048 
0.042 
0.052 
0.046 
0.039


F&S 
zero 
zero 
0.021 
0.004 
0.001 
0 
0


F&S 
zero 
small 
0.012 
0.007 
0.005 
0.004 
0.002


F&S 
zero 
medium 
0.026 
0.026 
0.044 
0.145 
0.372


F&S 
zero 
large 
0.021 
0.056 
0.171 
0.546 
0.924


F&S 
zero 
large+ 
0.056 
0.224 
0.504 
0.955 
1


F&S 
small 
zero 
0.01 
0.011 
0.008 
0.003 
0.001


F&S 
medium 
zero 
0.024 
0.027 
0.015 
0.01 
0.009


F&S 
large 
zero 
0.027 
0.034 
0.031 
0.024 
0.019


F&S 
large+ 
zero 
0.027 
0.028 
0.033 
0.033 
0.027


std F&S 
zero 
zero 
0.009 
0.006 
0.001 
0 
0


std F&S 
zero 
small 
0.007 
0.005 
0.002 
0.001 
0


std F&S 
zero 
medium 
0.015 
0.019 
0.009 
0.002 
0.002


std F&S 
zero 
large 
0.018 
0.02 
0.004 
0.005 
0.001


std F&S 
zero 
large+ 
0.018 
0.018 
0.01 
0.019 
0.008


std F&S 
small 
zero 
0.005 
0.013 
0.007 
0.002 
0.001


std F&S 
medium 
zero 
0.021 
0.023 
0.02 
0.018 
0.009


std F&S 
large 
zero 
0.033 
0.034 
0.032 
0.023 
0.021


std F&S 
large+ 
zero 
0.031 
0.037 
0.03 
0.034 
0.025


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.002 
0.001 
0.005 
0.015


Sobel 
zero 
medium 
0.003 
0.006 
0.022 
0.047 
0.04


Sobel 
zero 
large 
0.007 
0.032 
0.033 
0.051 
0.06


Sobel 
zero 
large+ 
0.016 
0.031 
0.05 
0.05 
0.041


Sobel 
small 
zero 
0 
0.002 
0.002 
0.013 
0.031


Sobel 
medium 
zero 
0.011 
0.02 
0.037 
0.049 
0.059


Sobel 
large 
zero 
0.015 
0.033 
0.049 
0.046 
0.037


Sobel 
large+ 
zero 
0.04 
0.036 
0.047 
0.046 
0.039


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.002 
0 
0.003 
0.014


Aroian 
zero 
medium 
0.001 
0.004 
0.017 
0.043 
0.039


Aroian 
zero 
large 
0.003 
0.027 
0.029 
0.049 
0.059


Aroian 
zero 
large+ 
0.01 
0.028 
0.049 
0.049 
0.041


Aroian 
small 
zero 
0 
0.001 
0.002 
0.009 
0.027


Aroian 
medium 
zero 
0.009 
0.016 
0.035 
0.049 
0.058


Aroian 
large 
zero 
0.013 
0.032 
0.048 
0.045 
0.037


Aroian 
large+ 
zero 
0.037 
0.032 
0.047 
0.046 
0.039


Goodman 
zero 
zero 
0.02 
0.005 
0.024 
0.031 
0.018


Goodman 
zero 
small 
0.01 
0.009 
0.013 
0.01 
0.018


Goodman 
zero 
medium 
0.005 
0.009 
0.027 
0.05 
0.042


Goodman 
zero 
large 
0.01 
0.039 
0.034 
0.053 
0.06


Goodman 
zero 
large+ 
0.021 
0.033 
0.053 
0.051 
0.041


Goodman 
small 
zero 
0.012 
0.014 
0.007 
0.016 
0.034


Goodman 
medium 
zero 
0.018 
0.023 
0.04 
0.05 
0.059


Goodman 
large 
zero 
0.019 
0.036 
0.054 
0.046 
0.037


Goodman 
large+ 
zero 
0.042 
0.037 
0.049 
0.046 
0.039


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.002 
0.002 
0.005 
0.015


B&R 
zero 
medium 
0.008 
0.01 
0.027 
0.05 
0.041


B&R 
zero 
large 
0.014 
0.045 
0.036 
0.052 
0.059


B&R 
zero 
large+ 
0.031 
0.045 
0.055 
0.054 
0.042


B&R 
small 
zero 
0.001 
0.004 
0.003 
0.013 
0.032


B&R 
medium 
zero 
0.023 
0.032 
0.037 
0.05 
0.055


B&R 
large 
zero 
0.028 
0.046 
0.056 
0.046 
0.039


B&R 
large+ 
zero 
0.061 
0.044 
0.056 
0.045 
0.04


asym dist 
zero 
zero 
0.002 
0.002 
0.002 
0.003 
0.005


asym dist 
zero 
small 
0.011 
0.009 
0.011 
0.043 
0.05


asym dist 
zero 
medium 
0.029 
0.048 
0.063 
0.064 
0.049


asym dist 
zero 
large 
0.046 
0.08 
0.056 
0.057 
0.061


asym dist 
zero 
large+ 
0.056 
0.05 
0.059 
0.055 
0.042


asym dist 
small 
zero 
0.006 
0.015 
0.023 
0.054 
0.057


asym dist 
medium 
zero 
0.046 
0.056 
0.054 
0.056 
0.062


asym dist 
large 
zero 
0.05 
0.057 
0.066 
0.05 
0.038


asym dist 
large+ 
zero 
0.049 
0.043 
0.054 
0.046 
0.039


pboot 
zero 
zero 
0.003 
0.002 
0.001 
0.002 
0.003


pboot 
zero 
small 
0.012 
0.006 
0.007 
0.034 
0.05


pboot 
zero 
medium 
0.025 
0.042 
0.063 
0.064 
0.049


pboot 
zero 
large 
0.042 
0.076 
0.044 
0.054 
0.061


pboot 
zero 
large+ 
0.059 
0.055 
0.061 
0.051 
0.048


pboot 
small 
zero 
0.004 
0.012 
0.021 
0.048 
0.054


pboot 
medium 
zero 
0.044 
0.052 
0.054 
0.057 
0.062


pboot 
large 
zero 
0.053 
0.057 
0.067 
0.048 
0.041


pboot 
large+ 
zero 
0.062 
0.045 
0.053 
0.04 
0.042


bcboot 
zero 
zero 
0.004 
0.005 
0.002 
0.003 
0.008


bcboot 
zero 
small 
0.015 
0.018 
0.018 
0.056 
0.069


bcboot 
zero 
medium 
0.031 
0.063 
0.082 
0.073 
0.05


bcboot 
zero 
large 
0.044 
0.081 
0.052 
0.058 
0.062


bcboot 
zero 
large+ 
0.046 
0.045 
0.058 
0.054 
0.049


bcboot 
small 
zero 
0.006 
0.021 
0.039 
0.075 
0.076


bcboot 
medium 
zero 
0.047 
0.061 
0.061 
0.063 
0.066


bcboot 
large 
zero 
0.048 
0.057 
0.064 
0.048 
0.04


bcboot 
large+ 
zero 
0.045 
0.044 
0.056 
0.042 
0.046

X ~ normal; Y residual ~ normal; Model = probit; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0.002 
0.001 
0.001


B&K 
zero 
small 
0 
0.006 
0.004 
0.012 
0.021


B&K 
zero 
medium 
0.008 
0.019 
0.025 
0.028 
0.029


B&K 
zero 
large 
0.016 
0.018 
0.033 
0.019 
0.017


B&K 
zero 
large+ 
0.03 
0.022 
0.022 
0.022 
0.029


B&K 
small 
zero 
0.004 
0.006 
0.008 
0.024 
0.024


B&K 
medium 
zero 
0.015 
0.028 
0.026 
0.018 
0.022


B&K 
large 
zero 
0.021 
0.03 
0.02 
0.029 
0.021


B&K 
large+ 
zero 
0.022 
0.019 
0.015 
0.023 
0.031


joint sig 
zero 
zero 
0.001 
0.002 
0.004 
0.001 
0.001


joint sig 
zero 
small 
0.001 
0.011 
0.01 
0.027 
0.045


joint sig 
zero 
medium 
0.019 
0.036 
0.041 
0.05 
0.064


joint sig 
zero 
large 
0.036 
0.044 
0.057 
0.045 
0.032


joint sig 
zero 
large+ 
0.044 
0.045 
0.045 
0.046 
0.05


joint sig 
small 
zero 
0.013 
0.017 
0.022 
0.046 
0.052


joint sig 
medium 
zero 
0.035 
0.045 
0.06 
0.036 
0.051


joint sig 
large 
zero 
0.045 
0.054 
0.045 
0.049 
0.042


joint sig 
large+ 
zero 
0.047 
0.051 
0.037 
0.04 
0.057


F&S 
zero 
zero 
0.069 
0.18 
0.024 
0 
.


F&S 
zero 
small 
0.088 
0.248 
0.25 
0.667 
.


F&S 
zero 
medium 
0.091 
0.433 
0.751 
0.985 
1


F&S 
zero 
large 
0.116 
0.422 
0.846 
0.998 
1


F&S 
zero 
large+ 
0.155 
0.61 
0.951 
1 
1


F&S 
small 
zero 
0.141 
0.202 
0.214 
1 
.


F&S 
medium 
zero 
0.16 
0.2 
0.376 
0.522 
0.69


F&S 
large 
zero 
0.115 
0.203 
0.278 
0.328 
0.38


F&S 
large+ 
zero 
0.094 
0.131 
0.123 
0.117 
0.131


std F&S 
zero 
zero 
0.026 
0.027 
0.024 
0 
.


std F&S 
zero 
small 
0.029 
0.068 
0.085 
0.222 
.


std F&S 
zero 
medium 
0.019 
0.056 
0.07 
0.141 
0.181


std F&S 
zero 
large 
0.032 
0.03 
0.056 
0.03 
0.03


std F&S 
zero 
large+ 
0.022 
0.017 
0.008 
0.002 
0.003


std F&S 
small 
zero 
0.048 
0.097 
0.107 
1 
.


std F&S 
medium 
zero 
0.121 
0.122 
0.319 
0.522 
0.655


std F&S 
large 
zero 
0.105 
0.188 
0.239 
0.314 
0.375


std F&S 
large+ 
zero 
0.099 
0.114 
0.117 
0.109 
0.13


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.004 
0.008


Sobel 
zero 
medium 
0 
0.007 
0.021 
0.037 
0.055


Sobel 
zero 
large 
0.003 
0.011 
0.038 
0.037 
0.029


Sobel 
zero 
large+ 
0.014 
0.025 
0.041 
0.042 
0.048


Sobel 
small 
zero 
0.002 
0.001 
0.001 
0.013 
0.034


Sobel 
medium 
zero 
0.006 
0.025 
0.039 
0.032 
0.05


Sobel 
large 
zero 
0.019 
0.043 
0.041 
0.047 
0.042


Sobel 
large+ 
zero 
0.036 
0.048 
0.031 
0.04 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.002 
0.007


Aroian 
zero 
medium 
0 
0.007 
0.017 
0.036 
0.054


Aroian 
zero 
large 
0.003 
0.009 
0.03 
0.032 
0.026


Aroian 
zero 
large+ 
0.008 
0.021 
0.039 
0.042 
0.047


Aroian 
small 
zero 
0.002 
0.001 
0.001 
0.004 
0.03


Aroian 
medium 
zero 
0.004 
0.022 
0.037 
0.032 
0.048


Aroian 
large 
zero 
0.016 
0.039 
0.037 
0.046 
0.042


Aroian 
large+ 
zero 
0.035 
0.047 
0.031 
0.039 
0.056


Goodman 
zero 
zero 
0.02 
0.02 
0.021 
0.022 
0.022


Goodman 
zero 
small 
0.022 
0.015 
0.011 
0.009 
0.012


Goodman 
zero 
medium 
0.004 
0.011 
0.024 
0.04 
0.058


Goodman 
zero 
large 
0.004 
0.017 
0.041 
0.039 
0.031


Goodman 
zero 
large+ 
0.019 
0.03 
0.042 
0.044 
0.05


Goodman 
small 
zero 
0.019 
0.015 
0.004 
0.016 
0.038


Goodman 
medium 
zero 
0.009 
0.03 
0.044 
0.033 
0.05


Goodman 
large 
zero 
0.02 
0.047 
0.042 
0.047 
0.042


Goodman 
large+ 
zero 
0.04 
0.05 
0.033 
0.04 
0.057


B&R 
zero 
zero 
0 
0 
0 
0.001 
0


B&R 
zero 
small 
0 
0.001 
0.001 
0.003 
0.007


B&R 
zero 
medium 
0.002 
0.01 
0.025 
0.037 
0.058


B&R 
zero 
large 
0.011 
0.017 
0.043 
0.039 
0.026


B&R 
zero 
large+ 
0.04 
0.041 
0.043 
0.048 
0.05


B&R 
small 
zero 
0.005 
0.003 
0.001 
0.014 
0.034


B&R 
medium 
zero 
0.016 
0.032 
0.046 
0.038 
0.058


B&R 
large 
zero 
0.032 
0.044 
0.047 
0.054 
0.048


B&R 
large+ 
zero 
0.064 
0.061 
0.039 
0.036 
0.063


asym dist 
zero 
zero 
0 
0.002 
0.005 
0.001 
0.001


asym dist 
zero 
small 
0.001 
0.01 
0.012 
0.028 
0.054


asym dist 
zero 
medium 
0.018 
0.042 
0.05 
0.054 
0.067


asym dist 
zero 
large 
0.039 
0.056 
0.06 
0.048 
0.034


asym dist 
zero 
large+ 
0.06 
0.05 
0.053 
0.049 
0.051


asym dist 
small 
zero 
0.011 
0.015 
0.024 
0.048 
0.059


asym dist 
medium 
zero 
0.044 
0.048 
0.065 
0.039 
0.052


asym dist 
large 
zero 
0.049 
0.057 
0.046 
0.049 
0.042


asym dist 
large+ 
zero 
0.05 
0.053 
0.037 
0.041 
0.057


pboot 
zero 
zero 
0.003 
0.003 
0.001 
0.001 
0


pboot 
zero 
small 
0 
0.007 
0.008 
0.023 
0.035


pboot 
zero 
medium 
0.019 
0.036 
0.049 
0.055 
0.066


pboot 
zero 
large 
0.038 
0.059 
0.058 
0.049 
0.04


pboot 
zero 
large+ 
0.065 
0.05 
0.053 
0.046 
0.047


pboot 
small 
zero 
0.012 
0.014 
0.022 
0.039 
0.056


pboot 
medium 
zero 
0.044 
0.052 
0.06 
0.041 
0.054


pboot 
large 
zero 
0.071 
0.057 
0.053 
0.052 
0.047


pboot 
large+ 
zero 
0.071 
0.062 
0.044 
0.038 
0.061


bcboot 
zero 
zero 
0.003 
0.005 
0.005 
0.004 
0.005


bcboot 
zero 
small 
0.001 
0.015 
0.026 
0.049 
0.073


bcboot 
zero 
medium 
0.019 
0.056 
0.069 
0.068 
0.072


bcboot 
zero 
large 
0.033 
0.063 
0.064 
0.056 
0.042


bcboot 
zero 
large+ 
0.046 
0.046 
0.045 
0.044 
0.047


bcboot 
small 
zero 
0.012 
0.024 
0.033 
0.067 
0.072


bcboot 
medium 
zero 
0.046 
0.057 
0.075 
0.041 
0.057


bcboot 
large 
zero 
0.052 
0.053 
0.05 
0.051 
0.048


bcboot 
large+ 
zero 
0.044 
0.053 
0.033 
0.036 
0.059

X ~ normal; Y residual ~ logistic; Model = logistic; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0 
0.001 
0.002


B&K 
zero 
medium 
0.001 
0.002 
0.007 
0.005 
0.005


B&K 
zero 
large 
0 
0.003 
0.01 
0.01 
0.006


B&K 
zero 
large+ 
0.011 
0.01 
0.006 
0.013 
0.006


B&K 
small 
zero 
0 
0.001 
0.001 
0.001 
0.001


B&K 
medium 
zero 
0 
0 
0 
0.002 
0.002


B&K 
large 
zero 
0.001 
0 
0.001 
0.001 
0.001


B&K 
large+ 
zero 
0 
0.001 
0 
0.001 
0.001


joint sig 
zero 
zero 
0.004 
0.003 
0.002 
0.001 
0


joint sig 
zero 
small 
0.001 
0.009 
0.022 
0.042 
0.057


joint sig 
zero 
medium 
0.016 
0.05 
0.053 
0.038 
0.049


joint sig 
zero 
large 
0.053 
0.049 
0.05 
0.057 
0.05


joint sig 
zero 
large+ 
0.055 
0.041 
0.052 
0.061 
0.052


joint sig 
small 
zero 
0.006 
0.01 
0.026 
0.044 
0.045


joint sig 
medium 
zero 
0.032 
0.044 
0.047 
0.056 
0.038


joint sig 
large 
zero 
0.05 
0.05 
0.043 
0.049 
0.052


joint sig 
large+ 
zero 
0.059 
0.049 
0.047 
0.043 
0.04


F&S 
zero 
zero 
0.001 
0.001 
0 
0 
0


F&S 
zero 
small 
0.004 
0.004 
0.003 
0.01 
0.024


F&S 
zero 
medium 
0.002 
0.02 
0.043 
0.03 
0.045


F&S 
zero 
large 
0.018 
0.035 
0.04 
0.059 
0.048


F&S 
zero 
large+ 
0.027 
0.034 
0.046 
0.047 
0.054


F&S 
small 
zero 
0.003 
0.003 
0.004 
0.009 
0.025


F&S 
medium 
zero 
0.011 
0.015 
0.03 
0.048 
0.036


F&S 
large 
zero 
0.019 
0.032 
0.034 
0.047 
0.05


F&S 
large+ 
zero 
0.039 
0.045 
0.042 
0.043 
0.039


std F&S 
zero 
zero 
0.004 
0.001 
0 
0 
0


std F&S 
zero 
small 
0.008 
0.005 
0.002 
0.01 
0.03


std F&S 
zero 
medium 
0.009 
0.02 
0.038 
0.032 
0.044


std F&S 
zero 
large 
0.031 
0.037 
0.042 
0.054 
0.05


std F&S 
zero 
large+ 
0.049 
0.039 
0.048 
0.058 
0.05


std F&S 
small 
zero 
0.005 
0.005 
0.005 
0.007 
0.025


std F&S 
medium 
zero 
0.013 
0.015 
0.03 
0.047 
0.036


std F&S 
large 
zero 
0.023 
0.029 
0.033 
0.047 
0.051


std F&S 
large+ 
zero 
0.037 
0.042 
0.043 
0.043 
0.039


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.007 
0.027


Sobel 
zero 
medium 
0.001 
0.012 
0.031 
0.032 
0.042


Sobel 
zero 
large 
0.007 
0.028 
0.037 
0.052 
0.048


Sobel 
zero 
large+ 
0.019 
0.027 
0.045 
0.058 
0.047


Sobel 
small 
zero 
0.001 
0.001 
0.003 
0.007 
0.026


Sobel 
medium 
zero 
0.007 
0.017 
0.03 
0.047 
0.036


Sobel 
large 
zero 
0.021 
0.03 
0.037 
0.046 
0.05


Sobel 
large+ 
zero 
0.047 
0.045 
0.043 
0.042 
0.04


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.006 
0.023


Aroian 
zero 
medium 
0.001 
0.009 
0.03 
0.027 
0.041


Aroian 
zero 
large 
0.007 
0.023 
0.034 
0.051 
0.047


Aroian 
zero 
large+ 
0.015 
0.023 
0.043 
0.056 
0.047


Aroian 
small 
zero 
0.001 
0 
0.003 
0.006 
0.022


Aroian 
medium 
zero 
0.005 
0.015 
0.027 
0.046 
0.036


Aroian 
large 
zero 
0.018 
0.029 
0.035 
0.046 
0.05


Aroian 
large+ 
zero 
0.045 
0.044 
0.043 
0.042 
0.04


Goodman 
zero 
zero 
0.015 
0.024 
0.019 
0.019 
0.018


Goodman 
zero 
small 
0.018 
0.013 
0.008 
0.011 
0.028


Goodman 
zero 
medium 
0.002 
0.014 
0.037 
0.034 
0.043


Goodman 
zero 
large 
0.012 
0.031 
0.04 
0.056 
0.048


Goodman 
zero 
large+ 
0.026 
0.031 
0.045 
0.058 
0.048


Goodman 
small 
zero 
0.015 
0.007 
0.006 
0.011 
0.028


Goodman 
medium 
zero 
0.01 
0.02 
0.033 
0.049 
0.036


Goodman 
large 
zero 
0.029 
0.036 
0.039 
0.046 
0.051


Goodman 
large+ 
zero 
0.049 
0.048 
0.043 
0.043 
0.04


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.002 
0.009 
0.027


B&R 
zero 
medium 
0.005 
0.021 
0.037 
0.034 
0.043


B&R 
zero 
large 
0.025 
0.037 
0.043 
0.056 
0.049


B&R 
zero 
large+ 
0.05 
0.043 
0.052 
0.061 
0.052


B&R 
small 
zero 
0.002 
0.003 
0.004 
0.008 
0.027


B&R 
medium 
zero 
0.017 
0.026 
0.035 
0.052 
0.037


B&R 
large 
zero 
0.048 
0.046 
0.042 
0.049 
0.052


B&R 
large+ 
zero 
0.073 
0.054 
0.053 
0.044 
0.041


asym dist 
zero 
zero 
0.004 
0.003 
0.001 
0.001 
0


asym dist 
zero 
small 
0.001 
0.009 
0.025 
0.044 
0.068


asym dist 
zero 
medium 
0.02 
0.053 
0.062 
0.042 
0.051


asym dist 
zero 
large 
0.065 
0.059 
0.053 
0.061 
0.052


asym dist 
zero 
large+ 
0.069 
0.048 
0.054 
0.061 
0.052


asym dist 
small 
zero 
0.012 
0.012 
0.03 
0.046 
0.046


asym dist 
medium 
zero 
0.04 
0.047 
0.054 
0.056 
0.039


asym dist 
large 
zero 
0.055 
0.055 
0.043 
0.049 
0.052


asym dist 
large+ 
zero 
0.06 
0.049 
0.047 
0.043 
0.04


pboot 
zero 
zero 
0.003 
0.001 
0 
0 
0


pboot 
zero 
small 
0.003 
0.009 
0.022 
0.035 
0.061


pboot 
zero 
medium 
0.023 
0.049 
0.061 
0.04 
0.048


pboot 
zero 
large 
0.061 
0.057 
0.051 
0.06 
0.054


pboot 
zero 
large+ 
0.078 
0.047 
0.054 
0.056 
0.052


pboot 
small 
zero 
0.013 
0.011 
0.026 
0.039 
0.046


pboot 
medium 
zero 
0.038 
0.046 
0.054 
0.054 
0.043


pboot 
large 
zero 
0.07 
0.059 
0.048 
0.052 
0.052


pboot 
large+ 
zero 
0.067 
0.053 
0.053 
0.044 
0.036


bcboot 
zero 
zero 
0.006 
0.004 
0.003 
0.003 
0.004


bcboot 
zero 
small 
0.004 
0.017 
0.032 
0.07 
0.084


bcboot 
zero 
medium 
0.026 
0.064 
0.077 
0.046 
0.051


bcboot 
zero 
large 
0.06 
0.059 
0.051 
0.059 
0.052


bcboot 
zero 
large+ 
0.06 
0.043 
0.053 
0.06 
0.05


bcboot 
small 
zero 
0.015 
0.02 
0.034 
0.069 
0.058


bcboot 
medium 
zero 
0.043 
0.054 
0.059 
0.054 
0.065


bcboot 
large 
zero 
0.064 
0.055 
0.05 
0.052 
0.054


bcboot 
large+ 
zero 
0.056 
0.047 
0.049 
0.043 
0.039

X ~ normal; Y residual ~ logistic; Model = logistic; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0.001


B&K 
zero 
small 
0.001 
0.002 
0.007 
0.018 
0.023


B&K 
zero 
medium 
0.004 
0.01 
0.016 
0.023 
0.025


B&K 
zero 
large 
0.006 
0.011 
0.022 
0.022 
0.022


B&K 
zero 
large+ 
0.015 
0.012 
0.025 
0.016 
0.026


B&K 
small 
zero 
0 
0.002 
0.007 
0.012 
0.028


B&K 
medium 
zero 
0.005 
0 
0.005 
0.021 
0.026


B&K 
large 
zero 
0.003 
0.002 
0.011 
0.025 
0.028


B&K 
large+ 
zero 
0.001 
0.005 
0.007 
0.028 
0.026


joint sig 
zero 
zero 
0 
0.003 
0.001 
0 
0.002


joint sig 
zero 
small 
0.005 
0.012 
0.022 
0.039 
0.044


joint sig 
zero 
medium 
0.024 
0.039 
0.055 
0.047 
0.048


joint sig 
zero 
large 
0.048 
0.059 
0.055 
0.049 
0.053


joint sig 
zero 
large+ 
0.043 
0.051 
0.06 
0.043 
0.062


joint sig 
small 
zero 
0.005 
0.01 
0.032 
0.038 
0.055


joint sig 
medium 
zero 
0.037 
0.045 
0.039 
0.06 
0.051


joint sig 
large 
zero 
0.051 
0.042 
0.05 
0.055 
0.054


joint sig 
large+ 
zero 
0.049 
0.039 
0.051 
0.061 
0.052


F&S 
zero 
zero 
0.001 
0 
0 
0.002 
0


F&S 
zero 
small 
0.002 
0.004 
0.01 
0.019 
0.031


F&S 
zero 
medium 
0.012 
0.018 
0.052 
0.113 
0.188


F&S 
zero 
large 
0.019 
0.041 
0.078 
0.16 
0.33


F&S 
zero 
large+ 
0.028 
0.055 
0.108 
0.268 
0.438


F&S 
small 
zero 
0.006 
0.004 
0.005 
0.011 
0.034


F&S 
medium 
zero 
0.007 
0.015 
0.033 
0.056 
0.05


F&S 
large 
zero 
0.021 
0.033 
0.043 
0.054 
0.053


F&S 
large+ 
zero 
0.026 
0.033 
0.05 
0.061 
0.049


std F&S 
zero 
zero 
0.006 
0.003 
0.002 
0.002 
0


std F&S 
zero 
small 
0.007 
0.007 
0.01 
0.019 
0.021


std F&S 
zero 
medium 
0.022 
0.021 
0.04 
0.045 
0.044


std F&S 
zero 
large 
0.035 
0.045 
0.04 
0.048 
0.065


std F&S 
zero 
large+ 
0.03 
0.037 
0.053 
0.046 
0.07


std F&S 
small 
zero 
0.007 
0.006 
0.009 
0.014 
0.037


std F&S 
medium 
zero 
0.016 
0.017 
0.034 
0.056 
0.051


std F&S 
large 
zero 
0.027 
0.034 
0.043 
0.054 
0.053


std F&S 
large+ 
zero 
0.028 
0.033 
0.051 
0.059 
0.048


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.003 
0.01 
0.02


Sobel 
zero 
medium 
0.005 
0.01 
0.037 
0.034 
0.046


Sobel 
zero 
large 
0.008 
0.025 
0.043 
0.046 
0.052


Sobel 
zero 
large+ 
0.015 
0.032 
0.05 
0.04 
0.06


Sobel 
small 
zero 
0.001 
0.001 
0.003 
0.009 
0.031


Sobel 
medium 
zero 
0.005 
0.014 
0.031 
0.055 
0.048


Sobel 
large 
zero 
0.018 
0.03 
0.044 
0.051 
0.053


Sobel 
large+ 
zero 
0.028 
0.032 
0.049 
0.06 
0.051


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.002 
0.007 
0.015


Aroian 
zero 
medium 
0.003 
0.01 
0.034 
0.032 
0.045


Aroian 
zero 
large 
0.005 
0.024 
0.035 
0.044 
0.052


Aroian 
zero 
large+ 
0.013 
0.03 
0.045 
0.038 
0.059


Aroian 
small 
zero 
0 
0.001 
0.003 
0.008 
0.03


Aroian 
medium 
zero 
0.004 
0.012 
0.031 
0.054 
0.047


Aroian 
large 
zero 
0.015 
0.026 
0.041 
0.05 
0.051


Aroian 
large+ 
zero 
0.027 
0.031 
0.048 
0.06 
0.051


Goodman 
zero 
zero 
0.014 
0.018 
0.018 
0.02 
0.031


Goodman 
zero 
small 
0.014 
0.015 
0.007 
0.014 
0.028


Goodman 
zero 
medium 
0.01 
0.016 
0.039 
0.037 
0.047


Goodman 
zero 
large 
0.011 
0.035 
0.043 
0.046 
0.053


Goodman 
zero 
large+ 
0.02 
0.038 
0.051 
0.041 
0.061


Goodman 
small 
zero 
0.015 
0.008 
0.008 
0.014 
0.032


Goodman 
medium 
zero 
0.01 
0.02 
0.033 
0.056 
0.049


Goodman 
large 
zero 
0.026 
0.031 
0.045 
0.052 
0.053


Goodman 
large+ 
zero 
0.032 
0.035 
0.05 
0.06 
0.052


B&R 
zero 
zero 
0 
0 
0.001 
0 
0


B&R 
zero 
small 
0.001 
0.001 
0.004 
0.011 
0.022


B&R 
zero 
medium 
0.013 
0.021 
0.04 
0.038 
0.047


B&R 
zero 
large 
0.03 
0.044 
0.048 
0.047 
0.053


B&R 
zero 
large+ 
0.04 
0.048 
0.058 
0.043 
0.061


B&R 
small 
zero 
0.001 
0.001 
0.005 
0.009 
0.032


B&R 
medium 
zero 
0.02 
0.029 
0.034 
0.059 
0.049


B&R 
large 
zero 
0.046 
0.042 
0.051 
0.056 
0.054


B&R 
large+ 
zero 
0.059 
0.043 
0.055 
0.062 
0.053


asym dist 
zero 
zero 
0.004 
0.002 
0.003 
0 
0.002


asym dist 
zero 
small 
0.005 
0.016 
0.025 
0.045 
0.051


asym dist 
zero 
medium 
0.031 
0.044 
0.066 
0.051 
0.052


asym dist 
zero 
large 
0.062 
0.072 
0.059 
0.051 
0.053


asym dist 
zero 
large+ 
0.057 
0.056 
0.061 
0.046 
0.063


asym dist 
small 
zero 
0.004 
0.013 
0.029 
0.046 
0.062


asym dist 
medium 
zero 
0.043 
0.05 
0.042 
0.061 
0.052


asym dist 
large 
zero 
0.056 
0.047 
0.051 
0.056 
0.054


asym dist 
large+ 
zero 
0.05 
0.04 
0.051 
0.061 
0.052


pboot 
zero 
zero 
0.003 
0.001 
0.001 
0 
0.002


pboot 
zero 
small 
0.005 
0.013 
0.016 
0.04 
0.045


pboot 
zero 
medium 
0.033 
0.043 
0.061 
0.052 
0.053


pboot 
zero 
large 
0.054 
0.07 
0.058 
0.054 
0.061


pboot 
zero 
large+ 
0.066 
0.055 
0.061 
0.045 
0.057


pboot 
small 
zero 
0.007 
0.011 
0.026 
0.034 
0.056


pboot 
medium 
zero 
0.033 
0.05 
0.042 
0.062 
0.047


pboot 
large 
zero 
0.06 
0.051 
0.05 
0.054 
0.055


pboot 
large+ 
zero 
0.06 
0.045 
0.058 
0.063 
0.049


bcboot 
zero 
zero 
0.004 
0.004 
0.004 
0.005 
0.006


bcboot 
zero 
small 
0.006 
0.024 
0.035 
0.082 
0.075


bcboot 
zero 
medium 
0.033 
0.055 
0.072 
0.059 
0.052


bcboot 
zero 
large 
0.059 
0.07 
0.069 
0.058 
0.061


bcboot 
zero 
large+ 
0.052 
0.051 
0.059 
0.047 
0.056


bcboot 
small 
zero 
0.01 
0.02 
0.051 
0.067 
0.077


bcboot 
medium 
zero 
0.04 
0.061 
0.049 
0.065 
0.053


bcboot 
large 
zero 
0.055 
0.05 
0.051 
0.049 
0.055


bcboot 
large+ 
zero 
0.047 
0.037 
0.054 
0.068 
0.048

X ~ normal; Y residual ~ logistic; Model = logistic; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0.001 
0.001 
0


B&K 
zero 
small 
0.003 
0.001 
0.008 
0.018 
0.022


B&K 
zero 
medium 
0.01 
0.021 
0.018 
0.028 
0.023


B&K 
zero 
large 
0.01 
0.021 
0.02 
0.026 
0.017


B&K 
zero 
large+ 
0.022 
0.027 
0.018 
0.023 
0.026


B&K 
small 
zero 
0.001 
0.007 
0.006 
0.017 
0.019


B&K 
medium 
zero 
0.01 
0.011 
0.033 
0.024 
0.022


B&K 
large 
zero 
0.016 
0.019 
0.026 
0.034 
0.022


B&K 
large+ 
zero 
0.008 
0.026 
0.02 
0.02 
0.028


joint sig 
zero 
zero 
0.001 
0.001 
0.002 
0.002 
0.002


joint sig 
zero 
small 
0.007 
0.005 
0.018 
0.041 
0.04


joint sig 
zero 
medium 
0.028 
0.043 
0.048 
0.051 
0.045


joint sig 
zero 
large 
0.038 
0.048 
0.054 
0.049 
0.037


joint sig 
zero 
large+ 
0.051 
0.047 
0.045 
0.049 
0.056


joint sig 
small 
zero 
0.004 
0.009 
0.028 
0.039 
0.042


joint sig 
medium 
zero 
0.04 
0.032 
0.057 
0.049 
0.044


joint sig 
large 
zero 
0.054 
0.039 
0.05 
0.059 
0.05


joint sig 
large+ 
zero 
0.037 
0.05 
0.047 
0.049 
0.057


F&S 
zero 
zero 
0.007 
0.008 
0.007 
0.004 
0.006


F&S 
zero 
small 
0.009 
0.008 
0.018 
0.025 
0.068


F&S 
zero 
medium 
0.007 
0.028 
0.123 
0.433 
0.786


F&S 
zero 
large 
0.028 
0.09 
0.284 
0.736 
0.967


F&S 
zero 
large+ 
0.049 
0.226 
0.557 
0.935 
0.999


F&S 
small 
zero 
0.004 
0.009 
0.015 
0.015 
0.028


F&S 
medium 
zero 
0.026 
0.019 
0.047 
0.047 
0.045


F&S 
large 
zero 
0.029 
0.036 
0.039 
0.059 
0.051


F&S 
large+ 
zero 
0.024 
0.047 
0.044 
0.048 
0.056


std F&S 
zero 
zero 
0.011 
0.013 
0.009 
0.007 
0.009


std F&S 
zero 
small 
0.014 
0.016 
0.025 
0.029 
0.017


std F&S 
zero 
medium 
0.022 
0.028 
0.018 
0.023 
0.043


std F&S 
zero 
large 
0.019 
0.022 
0.029 
0.042 
0.084


std F&S 
zero 
large+ 
0.031 
0.025 
0.034 
0.068 
0.105


std F&S 
small 
zero 
0.005 
0.018 
0.016 
0.029 
0.049


std F&S 
medium 
zero 
0.047 
0.032 
0.055 
0.055 
0.051


std F&S 
large 
zero 
0.039 
0.045 
0.05 
0.056 
0.054


std F&S 
large+ 
zero 
0.038 
0.048 
0.043 
0.046 
0.057


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.003 
0.009 
0.02


Sobel 
zero 
medium 
0.004 
0.007 
0.022 
0.037 
0.042


Sobel 
zero 
large 
0.009 
0.023 
0.043 
0.043 
0.036


Sobel 
zero 
large+ 
0.013 
0.031 
0.036 
0.046 
0.054


Sobel 
small 
zero 
0 
0 
0.006 
0.008 
0.019


Sobel 
medium 
zero 
0.011 
0.012 
0.043 
0.044 
0.041


Sobel 
large 
zero 
0.027 
0.025 
0.045 
0.052 
0.05


Sobel 
large+ 
zero 
0.025 
0.047 
0.043 
0.047 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.002 
0.007 
0.017


Aroian 
zero 
medium 
0.002 
0.006 
0.016 
0.035 
0.04


Aroian 
zero 
large 
0.008 
0.018 
0.04 
0.041 
0.036


Aroian 
zero 
large+ 
0.011 
0.029 
0.034 
0.045 
0.054


Aroian 
small 
zero 
0 
0 
0.005 
0.007 
0.017


Aroian 
medium 
zero 
0.008 
0.01 
0.041 
0.041 
0.041


Aroian 
large 
zero 
0.023 
0.024 
0.043 
0.052 
0.049


Aroian 
large+ 
zero 
0.024 
0.046 
0.042 
0.046 
0.057


Goodman 
zero 
zero 
0.026 
0.013 
0.019 
0.018 
0.034


Goodman 
zero 
small 
0.009 
0.014 
0.007 
0.014 
0.021


Goodman 
zero 
medium 
0.01 
0.01 
0.028 
0.039 
0.043


Goodman 
zero 
large 
0.012 
0.029 
0.043 
0.043 
0.037


Goodman 
zero 
large+ 
0.019 
0.037 
0.036 
0.046 
0.055


Goodman 
small 
zero 
0.019 
0.004 
0.009 
0.015 
0.025


Goodman 
medium 
zero 
0.014 
0.019 
0.043 
0.044 
0.042


Goodman 
large 
zero 
0.03 
0.026 
0.047 
0.053 
0.05


Goodman 
large+ 
zero 
0.025 
0.049 
0.045 
0.047 
0.057


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0 
0.004 
0.01 
0.02


B&R 
zero 
medium 
0.01 
0.016 
0.029 
0.041 
0.043


B&R 
zero 
large 
0.022 
0.033 
0.046 
0.048 
0.036


B&R 
zero 
large+ 
0.045 
0.048 
0.045 
0.047 
0.057


B&R 
small 
zero 
0.002 
0.001 
0.008 
0.009 
0.019


B&R 
medium 
zero 
0.025 
0.024 
0.05 
0.045 
0.041


B&R 
large 
zero 
0.046 
0.037 
0.051 
0.058 
0.05


B&R 
large+ 
zero 
0.051 
0.056 
0.053 
0.05 
0.057


asym dist 
zero 
zero 
0.001 
0.001 
0.002 
0.001 
0.002


asym dist 
zero 
small 
0.004 
0.004 
0.019 
0.04 
0.045


asym dist 
zero 
medium 
0.03 
0.052 
0.051 
0.06 
0.046


asym dist 
zero 
large 
0.046 
0.052 
0.057 
0.051 
0.037


asym dist 
zero 
large+ 
0.063 
0.058 
0.053 
0.049 
0.057


asym dist 
small 
zero 
0.004 
0.012 
0.029 
0.044 
0.048


asym dist 
medium 
zero 
0.043 
0.041 
0.064 
0.05 
0.044


asym dist 
large 
zero 
0.057 
0.043 
0.054 
0.06 
0.052


asym dist 
large+ 
zero 
0.041 
0.05 
0.048 
0.049 
0.057


pboot 
zero 
zero 
0.002 
0.001 
0.001 
0.001 
0.002


pboot 
zero 
small 
0.008 
0.004 
0.014 
0.032 
0.039


pboot 
zero 
medium 
0.029 
0.044 
0.048 
0.056 
0.046


pboot 
zero 
large 
0.058 
0.055 
0.062 
0.053 
0.036


pboot 
zero 
large+ 
0.065 
0.055 
0.056 
0.055 
0.055


pboot 
small 
zero 
0.004 
0.01 
0.025 
0.038 
0.042


pboot 
medium 
zero 
0.046 
0.041 
0.067 
0.052 
0.045


pboot 
large 
zero 
0.061 
0.051 
0.052 
0.061 
0.057


pboot 
large+ 
zero 
0.053 
0.06 
0.047 
0.049 
0.06


bcboot 
zero 
zero 
0.004 
0.005 
0.006 
0.004 
0.003


bcboot 
zero 
small 
0.008 
0.009 
0.027 
0.059 
0.062


bcboot 
zero 
medium 
0.026 
0.062 
0.067 
0.067 
0.052


bcboot 
zero 
large 
0.049 
0.061 
0.064 
0.054 
0.04


bcboot 
zero 
large+ 
0.047 
0.053 
0.047 
0.053 
0.054


bcboot 
small 
zero 
0.006 
0.023 
0.041 
0.055 
0.06


bcboot 
medium 
zero 
0.044 
0.051 
0.072 
0.06 
0.051


bcboot 
large 
zero 
0.058 
0.047 
0.052 
0.067 
0.056


bcboot 
large+ 
zero 
0.039 
0.053 
0.043 
0.05 
0.061

X ~ normal; Y residual ~ logistic; Model = logistic; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0 
0.002 
0.001


B&K 
zero 
small 
0.005 
0.005 
0.004 
0.021 
0.029


B&K 
zero 
medium 
0.013 
0.022 
0.027 
0.029 
0.021


B&K 
zero 
large 
0.019 
0.035 
0.017 
0.029 
0.026


B&K 
zero 
large+ 
0.02 
0.024 
0.022 
0.031 
0.016


B&K 
small 
zero 
0.002 
0.005 
0.011 
0.026 
0.026


B&K 
medium 
zero 
0.018 
0.022 
0.028 
0.03 
0.026


B&K 
large 
zero 
0.015 
0.025 
0.023 
0.019 
0.026


B&K 
large+ 
zero 
0.02 
0.022 
0.028 
0.023 
0.017


joint sig 
zero 
zero 
0.001 
0.002 
0.002 
0.003 
0.004


joint sig 
zero 
small 
0.01 
0.014 
0.011 
0.037 
0.054


joint sig 
zero 
medium 
0.027 
0.045 
0.051 
0.057 
0.047


joint sig 
zero 
large 
0.036 
0.07 
0.049 
0.056 
0.061


joint sig 
zero 
large+ 
0.045 
0.045 
0.055 
0.052 
0.042


joint sig 
small 
zero 
0.003 
0.012 
0.023 
0.052 
0.049


joint sig 
medium 
zero 
0.035 
0.044 
0.051 
0.054 
0.05


joint sig 
large 
zero 
0.036 
0.049 
0.052 
0.053 
0.045


joint sig 
large+ 
zero 
0.036 
0.043 
0.054 
0.044 
0.042


F&S 
zero 
zero 
0.009 
0.007 
0.01 
0.013 
0.007


F&S 
zero 
small 
0.008 
0.01 
0.01 
0.026 
0.099


F&S 
zero 
medium 
0.01 
0.028 
0.145 
0.636 
0.948


F&S 
zero 
large 
0.024 
0.134 
0.449 
0.927 
0.999


F&S 
zero 
large+ 
0.071 
0.388 
0.773 
0.996 
1


F&S 
small 
zero 
0.014 
0.016 
0.023 
0.023 
0.047


F&S 
medium 
zero 
0.026 
0.026 
0.037 
0.052 
0.047


F&S 
large 
zero 
0.021 
0.036 
0.037 
0.048 
0.044


F&S 
large+ 
zero 
0.029 
0.04 
0.05 
0.049 
0.04


std F&S 
zero 
zero 
0.015 
0.015 
0.011 
0.023 
0.015


std F&S 
zero 
small 
0.021 
0.02 
0.012 
0.023 
0.017


std F&S 
zero 
medium 
0.022 
0.024 
0.02 
0.007 
0.024


std F&S 
zero 
large 
0.026 
0.023 
0.011 
0.022 
0.068


std F&S 
zero 
large+ 
0.012 
0.016 
0.033 
0.052 
0.111


std F&S 
small 
zero 
0.02 
0.037 
0.039 
0.042 
0.066


std F&S 
medium 
zero 
0.04 
0.051 
0.058 
0.062 
0.05


std F&S 
large 
zero 
0.049 
0.057 
0.04 
0.044 
0.047


std F&S 
large+ 
zero 
0.042 
0.05 
0.053 
0.05 
0.04


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.002 
0 
0.005 
0.019


Sobel 
zero 
medium 
0.002 
0.006 
0.024 
0.048 
0.041


Sobel 
zero 
large 
0.006 
0.03 
0.033 
0.05 
0.06


Sobel 
zero 
large+ 
0.009 
0.03 
0.049 
0.049 
0.041


Sobel 
small 
zero 
0 
0.004 
0.004 
0.006 
0.027


Sobel 
medium 
zero 
0.009 
0.014 
0.037 
0.051 
0.048


Sobel 
large 
zero 
0.011 
0.029 
0.046 
0.049 
0.044


Sobel 
large+ 
zero 
0.03 
0.036 
0.053 
0.044 
0.041


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.002 
0 
0.003 
0.013


Aroian 
zero 
medium 
0 
0.003 
0.022 
0.047 
0.039


Aroian 
zero 
large 
0.003 
0.024 
0.031 
0.049 
0.057


Aroian 
zero 
large+ 
0.007 
0.025 
0.048 
0.049 
0.041


Aroian 
small 
zero 
0 
0.002 
0.002 
0.006 
0.026


Aroian 
medium 
zero 
0.008 
0.013 
0.033 
0.05 
0.048


Aroian 
large 
zero 
0.01 
0.025 
0.045 
0.048 
0.044


Aroian 
large+ 
zero 
0.027 
0.035 
0.052 
0.043 
0.041


Goodman 
zero 
zero 
0.012 
0.014 
0.017 
0.026 
0.025


Goodman 
zero 
small 
0.017 
0.009 
0.01 
0.013 
0.02


Goodman 
zero 
medium 
0.006 
0.008 
0.026 
0.05 
0.042


Goodman 
zero 
large 
0.007 
0.037 
0.036 
0.053 
0.06


Goodman 
zero 
large+ 
0.017 
0.032 
0.051 
0.051 
0.041


Goodman 
small 
zero 
0.011 
0.012 
0.009 
0.01 
0.032


Goodman 
medium 
zero 
0.013 
0.021 
0.04 
0.052 
0.049


Goodman 
large 
zero 
0.015 
0.032 
0.046 
0.049 
0.044


Goodman 
large+ 
zero 
0.032 
0.038 
0.054 
0.044 
0.041


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.002 
0.001 
0.006 
0.018


B&R 
zero 
medium 
0.009 
0.011 
0.03 
0.051 
0.042


B&R 
zero 
large 
0.017 
0.048 
0.038 
0.052 
0.059


B&R 
zero 
large+ 
0.033 
0.046 
0.055 
0.054 
0.042


B&R 
small 
zero 
0 
0.005 
0.005 
0.007 
0.03


B&R 
medium 
zero 
0.02 
0.028 
0.041 
0.054 
0.051


B&R 
large 
zero 
0.029 
0.043 
0.048 
0.055 
0.044


B&R 
large+ 
zero 
0.057 
0.048 
0.058 
0.051 
0.045


asym dist 
zero 
zero 
0.002 
0.001 
0.002 
0.002 
0.004


asym dist 
zero 
small 
0.011 
0.01 
0.013 
0.047 
0.056


asym dist 
zero 
medium 
0.032 
0.054 
0.062 
0.064 
0.049


asym dist 
zero 
large 
0.047 
0.082 
0.056 
0.057 
0.061


asym dist 
zero 
large+ 
0.056 
0.05 
0.059 
0.055 
0.042


asym dist 
small 
zero 
0.003 
0.014 
0.026 
0.056 
0.052


asym dist 
medium 
zero 
0.046 
0.048 
0.055 
0.054 
0.053


asym dist 
large 
zero 
0.044 
0.05 
0.052 
0.054 
0.045


asym dist 
large+ 
zero 
0.037 
0.043 
0.055 
0.044 
0.043


pboot 
zero 
zero 
0.002 
0.001 
0.001 
0.003 
0.003


pboot 
zero 
small 
0.015 
0.009 
0.01 
0.037 
0.051


pboot 
zero 
medium 
0.032 
0.047 
0.063 
0.064 
0.049


pboot 
zero 
large 
0.046 
0.076 
0.044 
0.054 
0.061


pboot 
zero 
large+ 
0.057 
0.055 
0.061 
0.051 
0.048


pboot 
small 
zero 
0.004 
0.01 
0.02 
0.043 
0.053


pboot 
medium 
zero 
0.048 
0.055 
0.054 
0.059 
0.052


pboot 
large 
zero 
0.053 
0.056 
0.055 
0.057 
0.048


pboot 
large+ 
zero 
0.06 
0.056 
0.061 
0.044 
0.045


bcboot 
zero 
zero 
0.003 
0.003 
0.002 
0.003 
0.007


bcboot 
zero 
small 
0.015 
0.021 
0.023 
0.059 
0.078


bcboot 
zero 
medium 
0.033 
0.064 
0.08 
0.071 
0.049


bcboot 
zero 
large 
0.043 
0.083 
0.05 
0.059 
0.06


bcboot 
zero 
large+ 
0.041 
0.045 
0.058 
0.054 
0.048


bcboot 
small 
zero 
0.005 
0.017 
0.039 
0.081 
0.067


bcboot 
medium 
zero 
0.042 
0.065 
0.064 
0.061 
0.057


bcboot 
large 
zero 
0.042 
0.054 
0.053 
0.055 
0.047


bcboot 
large+ 
zero 
0.038 
0.042 
0.06 
0.042 
0.047

X ~ normal; Y residual ~ logistic; Model = logistic; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0 
0.001 
0.003


B&K 
zero 
small 
0 
0.004 
0.008 
0.014 
0.02


B&K 
zero 
medium 
0.009 
0.02 
0.025 
0.028 
0.029


B&K 
zero 
large 
0.014 
0.018 
0.033 
0.019 
0.017


B&K 
zero 
large+ 
0.032 
0.022 
0.022 
0.022 
0.027


B&K 
small 
zero 
0.003 
0.006 
0.009 
0.022 
0.025


B&K 
medium 
zero 
0.008 
0.028 
0.022 
0.02 
0.022


B&K 
large 
zero 
0.018 
0.028 
0.021 
0.028 
0.02


B&K 
large+ 
zero 
0.017 
0.022 
0.014 
0.022 
0.029


joint sig 
zero 
zero 
0.001 
0.003 
0.001 
0.003 
0.003


joint sig 
zero 
small 
0.001 
0.009 
0.014 
0.031 
0.043


joint sig 
zero 
medium 
0.019 
0.039 
0.041 
0.05 
0.064


joint sig 
zero 
large 
0.036 
0.044 
0.057 
0.045 
0.032


joint sig 
zero 
large+ 
0.046 
0.045 
0.045 
0.046 
0.05


joint sig 
small 
zero 
0.013 
0.017 
0.022 
0.041 
0.055


joint sig 
medium 
zero 
0.025 
0.04 
0.054 
0.041 
0.046


joint sig 
large 
zero 
0.043 
0.05 
0.047 
0.053 
0.043


joint sig 
large+ 
zero 
0.035 
0.054 
0.038 
0.037 
0.059


F&S 
zero 
zero 
0.007 
0.008 
0.002 
0.007 
0.006


F&S 
zero 
small 
0.009 
0.002 
0.01 
0.006 
0.054


F&S 
zero 
medium 
0.009 
0.028 
0.119 
0.71 
0.994


F&S 
zero 
large 
0.019 
0.14 
0.57 
0.987 
1


F&S 
zero 
large+ 
0.089 
0.553 
0.959 
1 
1


F&S 
small 
zero 
0.01 
0.02 
0.018 
0.03 
0.03


F&S 
medium 
zero 
0.015 
0.03 
0.033 
0.058 
0.048


F&S 
large 
zero 
0.025 
0.039 
0.043 
0.049 
0.047


F&S 
large+ 
zero 
0.029 
0.044 
0.04 
0.038 
0.054


std F&S 
zero 
zero 
0.013 
0.012 
0.006 
0.013 
0.013


std F&S 
zero 
small 
0.011 
0.009 
0.022 
0.014 
0.017


std F&S 
zero 
medium 
0.017 
0.012 
0.007 
0.003 
0


std F&S 
zero 
large 
0.014 
0.003 
0.005 
0 
0.001


std F&S 
zero 
large+ 
0.013 
0.004 
0.003 
0.007 
0.015


std F&S 
small 
zero 
0.018 
0.035 
0.033 
0.053 
0.079


std F&S 
medium 
zero 
0.037 
0.075 
0.074 
0.073 
0.052


std F&S 
large 
zero 
0.071 
0.079 
0.059 
0.064 
0.05


std F&S 
large+ 
zero 
0.066 
0.051 
0.045 
0.043 
0.058


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0 
0 
0.002 
0.01


Sobel 
zero 
medium 
0 
0.006 
0.02 
0.036 
0.055


Sobel 
zero 
large 
0.004 
0.01 
0.035 
0.036 
0.029


Sobel 
zero 
large+ 
0.009 
0.023 
0.04 
0.042 
0.047


Sobel 
small 
zero 
0.002 
0.001 
0.001 
0.006 
0.032


Sobel 
medium 
zero 
0.003 
0.021 
0.038 
0.034 
0.041


Sobel 
large 
zero 
0.015 
0.031 
0.043 
0.049 
0.043


Sobel 
large+ 
zero 
0.029 
0.051 
0.036 
0.036 
0.059


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.002 
0.009


Aroian 
zero 
medium 
0 
0.003 
0.019 
0.035 
0.054


Aroian 
zero 
large 
0.004 
0.009 
0.031 
0.033 
0.025


Aroian 
zero 
large+ 
0.007 
0.018 
0.036 
0.041 
0.046


Aroian 
small 
zero 
0.002 
0.001 
0.001 
0.006 
0.028


Aroian 
medium 
zero 
0.001 
0.017 
0.034 
0.034 
0.039


Aroian 
large 
zero 
0.012 
0.029 
0.042 
0.048 
0.043


Aroian 
large+ 
zero 
0.027 
0.05 
0.036 
0.036 
0.058


Goodman 
zero 
zero 
0.019 
0.02 
0.015 
0.016 
0.013


Goodman 
zero 
small 
0.021 
0.01 
0.012 
0.007 
0.015


Goodman 
zero 
medium 
0.004 
0.012 
0.026 
0.042 
0.058


Goodman 
zero 
large 
0.004 
0.013 
0.041 
0.039 
0.03


Goodman 
zero 
large+ 
0.015 
0.027 
0.042 
0.044 
0.049


Goodman 
small 
zero 
0.012 
0.01 
0.004 
0.01 
0.04


Goodman 
medium 
zero 
0.004 
0.025 
0.042 
0.035 
0.043


Goodman 
large 
zero 
0.018 
0.036 
0.044 
0.051 
0.043


Goodman 
large+ 
zero 
0.031 
0.053 
0.037 
0.036 
0.059


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0 
0.002 
0.011


B&R 
zero 
medium 
0.002 
0.008 
0.028 
0.042 
0.06


B&R 
zero 
large 
0.012 
0.019 
0.044 
0.039 
0.026


B&R 
zero 
large+ 
0.04 
0.041 
0.044 
0.048 
0.05


B&R 
small 
zero 
0.005 
0.002 
0.001 
0.009 
0.033


B&R 
medium 
zero 
0.017 
0.03 
0.047 
0.04 
0.044


B&R 
large 
zero 
0.032 
0.046 
0.049 
0.054 
0.045


B&R 
large+ 
zero 
0.06 
0.067 
0.045 
0.041 
0.056


asym dist 
zero 
zero 
0 
0.003 
0.001 
0.003 
0.003


asym dist 
zero 
small 
0.001 
0.006 
0.015 
0.032 
0.05


asym dist 
zero 
medium 
0.018 
0.044 
0.051 
0.054 
0.067


asym dist 
zero 
large 
0.039 
0.055 
0.06 
0.049 
0.034


asym dist 
zero 
large+ 
0.061 
0.051 
0.053 
0.049 
0.051


asym dist 
small 
zero 
0.014 
0.017 
0.024 
0.046 
0.065


asym dist 
medium 
zero 
0.033 
0.045 
0.058 
0.042 
0.049


asym dist 
large 
zero 
0.052 
0.051 
0.05 
0.053 
0.043


asym dist 
large+ 
zero 
0.038 
0.055 
0.039 
0.037 
0.059


pboot 
zero 
zero 
0.003 
0.002 
0 
0.002 
0.003


pboot 
zero 
small 
0 
0.007 
0.011 
0.026 
0.034


pboot 
zero 
medium 
0.019 
0.038 
0.049 
0.056 
0.066


pboot 
zero 
large 
0.042 
0.059 
0.058 
0.049 
0.04


pboot 
zero 
large+ 
0.065 
0.05 
0.053 
0.046 
0.047


pboot 
small 
zero 
0.014 
0.014 
0.022 
0.043 
0.059


pboot 
medium 
zero 
0.042 
0.052 
0.056 
0.051 
0.046


pboot 
large 
zero 
0.077 
0.054 
0.054 
0.052 
0.046


pboot 
large+ 
zero 
0.065 
0.064 
0.045 
0.034 
0.059


bcboot 
zero 
zero 
0.001 
0.006 
0.003 
0.003 
0.005


bcboot 
zero 
small 
0.001 
0.009 
0.024 
0.048 
0.073


bcboot 
zero 
medium 
0.016 
0.053 
0.065 
0.067 
0.07


bcboot 
zero 
large 
0.034 
0.061 
0.062 
0.056 
0.042


bcboot 
zero 
large+ 
0.045 
0.045 
0.048 
0.043 
0.045


bcboot 
small 
zero 
0.011 
0.025 
0.037 
0.061 
0.083


bcboot 
medium 
zero 
0.033 
0.054 
0.063 
0.053 
0.049


bcboot 
large 
zero 
0.056 
0.052 
0.05 
0.052 
0.046


bcboot 
large+ 
zero 
0.041 
0.052 
0.039 
0.035 
0.061

X ~ normal; Y residual ~ logistic; Model = probit; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0 
0.001 
0.002


B&K 
zero 
medium 
0.001 
0.002 
0.008 
0.005 
0.005


B&K 
zero 
large 
0.001 
0.003 
0.01 
0.012 
0.006


B&K 
zero 
large+ 
0.011 
0.011 
0.007 
0.014 
0.006


B&K 
small 
zero 
0 
0.001 
0.001 
0.001 
0.001


B&K 
medium 
zero 
0.002 
0 
0 
0.002 
0.002


B&K 
large 
zero 
0.002 
0 
0.001 
0.002 
0.001


B&K 
large+ 
zero 
0 
0.001 
0 
0.001 
0.001


joint sig 
zero 
zero 
0.006 
0.003 
0.002 
0.001 
0


joint sig 
zero 
small 
0.003 
0.011 
0.025 
0.042 
0.057


joint sig 
zero 
medium 
0.017 
0.05 
0.053 
0.038 
0.049


joint sig 
zero 
large 
0.053 
0.049 
0.05 
0.057 
0.05


joint sig 
zero 
large+ 
0.055 
0.041 
0.052 
0.061 
0.052


joint sig 
small 
zero 
0.008 
0.012 
0.026 
0.045 
0.045


joint sig 
medium 
zero 
0.038 
0.048 
0.051 
0.056 
0.038


joint sig 
large 
zero 
0.06 
0.056 
0.044 
0.05 
0.052


joint sig 
large+ 
zero 
0.065 
0.051 
0.05 
0.044 
0.04


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0.001 
0 
0.002 
0.003 
0


F&S 
zero 
large+ 
0.012 
0.01 
0.012 
0.014 
0.011


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0.002 
0 
0 
0 
0


F&S 
large 
zero 
0.004 
0.007 
0.002 
0.006 
0.005


F&S 
large+ 
zero 
0.022 
0.017 
0.021 
0.015 
0.013


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0.001 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0.003 
0.003 
0.005 
0


std F&S 
zero 
large+ 
0.013 
0.007 
0.018 
0.018 
0.012


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.001 
0 
0 
0 
0


std F&S 
large 
zero 
0.003 
0.006 
0.001 
0.006 
0.004


std F&S 
large+ 
zero 
0.017 
0.017 
0.02 
0.014 
0.013


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.008 
0.027


Sobel 
zero 
medium 
0.001 
0.012 
0.033 
0.033 
0.042


Sobel 
zero 
large 
0.012 
0.03 
0.04 
0.055 
0.048


Sobel 
zero 
large+ 
0.024 
0.029 
0.045 
0.058 
0.048


Sobel 
small 
zero 
0.001 
0.001 
0.004 
0.007 
0.026


Sobel 
medium 
zero 
0.009 
0.021 
0.031 
0.049 
0.036


Sobel 
large 
zero 
0.027 
0.034 
0.041 
0.046 
0.051


Sobel 
large+ 
zero 
0.057 
0.048 
0.046 
0.043 
0.04


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.006 
0.024


Aroian 
zero 
medium 
0.001 
0.012 
0.03 
0.03 
0.042


Aroian 
zero 
large 
0.009 
0.026 
0.034 
0.051 
0.047


Aroian 
zero 
large+ 
0.019 
0.027 
0.044 
0.057 
0.047


Aroian 
small 
zero 
0.001 
0.001 
0.003 
0.006 
0.023


Aroian 
medium 
zero 
0.007 
0.016 
0.031 
0.046 
0.036


Aroian 
large 
zero 
0.024 
0.03 
0.036 
0.046 
0.05


Aroian 
large+ 
zero 
0.05 
0.046 
0.046 
0.043 
0.04


Goodman 
zero 
zero 
0.012 
0.024 
0.016 
0.021 
0.02


Goodman 
zero 
small 
0.012 
0.009 
0.007 
0.012 
0.029


Goodman 
zero 
medium 
0.004 
0.016 
0.037 
0.034 
0.043


Goodman 
zero 
large 
0.015 
0.034 
0.041 
0.056 
0.048


Goodman 
zero 
large+ 
0.029 
0.034 
0.046 
0.058 
0.049


Goodman 
small 
zero 
0.014 
0.006 
0.007 
0.011 
0.028


Goodman 
medium 
zero 
0.014 
0.023 
0.034 
0.052 
0.036


Goodman 
large 
zero 
0.034 
0.039 
0.041 
0.047 
0.052


Goodman 
large+ 
zero 
0.059 
0.049 
0.047 
0.043 
0.04


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.002 
0.009 
0.027


B&R 
zero 
medium 
0.005 
0.021 
0.037 
0.034 
0.043


B&R 
zero 
large 
0.025 
0.037 
0.043 
0.056 
0.049


B&R 
zero 
large+ 
0.05 
0.043 
0.052 
0.061 
0.052


B&R 
small 
zero 
0.002 
0.003 
0.004 
0.008 
0.027


B&R 
medium 
zero 
0.017 
0.026 
0.035 
0.052 
0.037


B&R 
large 
zero 
0.048 
0.046 
0.042 
0.049 
0.052


B&R 
large+ 
zero 
0.073 
0.054 
0.053 
0.044 
0.041


asym dist 
zero 
zero 
0.004 
0.003 
0.001 
0.001 
0


asym dist 
zero 
small 
0.002 
0.01 
0.025 
0.045 
0.068


asym dist 
zero 
medium 
0.026 
0.052 
0.06 
0.042 
0.051


asym dist 
zero 
large 
0.065 
0.059 
0.053 
0.06 
0.052


asym dist 
zero 
large+ 
0.068 
0.047 
0.054 
0.061 
0.052


asym dist 
small 
zero 
0.013 
0.014 
0.032 
0.046 
0.046


asym dist 
medium 
zero 
0.046 
0.05 
0.056 
0.058 
0.04


asym dist 
large 
zero 
0.068 
0.058 
0.049 
0.052 
0.052


asym dist 
large+ 
zero 
0.066 
0.052 
0.05 
0.044 
0.041


pboot 
zero 
zero 
0.003 
0.001 
0 
0 
0


pboot 
zero 
small 
0.003 
0.009 
0.022 
0.035 
0.061


pboot 
zero 
medium 
0.023 
0.049 
0.061 
0.04 
0.048


pboot 
zero 
large 
0.061 
0.057 
0.051 
0.06 
0.054


pboot 
zero 
large+ 
0.078 
0.047 
0.054 
0.056 
0.052


pboot 
small 
zero 
0.013 
0.011 
0.026 
0.039 
0.046


pboot 
medium 
zero 
0.038 
0.044 
0.054 
0.054 
0.043


pboot 
large 
zero 
0.069 
0.058 
0.048 
0.052 
0.052


pboot 
large+ 
zero 
0.065 
0.053 
0.052 
0.044 
0.036


bcboot 
zero 
zero 
0.006 
0.004 
0.003 
0.003 
0.004


bcboot 
zero 
small 
0.004 
0.017 
0.034 
0.071 
0.084


bcboot 
zero 
medium 
0.03 
0.066 
0.077 
0.046 
0.051


bcboot 
zero 
large 
0.062 
0.058 
0.05 
0.062 
0.052


bcboot 
zero 
large+ 
0.059 
0.043 
0.048 
0.059 
0.05


bcboot 
small 
zero 
0.016 
0.02 
0.034 
0.068 
0.058


bcboot 
medium 
zero 
0.046 
0.056 
0.06 
0.055 
0.057


bcboot 
large 
zero 
0.065 
0.058 
0.05 
0.052 
0.054


bcboot 
large+ 
zero 
0.058 
0.049 
0.05 
0.044 
0.039

X ~ normal; Y residual ~ logistic; Model = probit; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0.001


B&K 
zero 
small 
0.001 
0.002 
0.007 
0.018 
0.023


B&K 
zero 
medium 
0.005 
0.01 
0.016 
0.023 
0.025


B&K 
zero 
large 
0.006 
0.012 
0.023 
0.022 
0.022


B&K 
zero 
large+ 
0.015 
0.012 
0.025 
0.016 
0.026


B&K 
small 
zero 
0 
0.002 
0.007 
0.012 
0.029


B&K 
medium 
zero 
0.005 
0 
0.007 
0.021 
0.026


B&K 
large 
zero 
0.004 
0.003 
0.011 
0.027 
0.028


B&K 
large+ 
zero 
0.002 
0.005 
0.008 
0.028 
0.026


joint sig 
zero 
zero 
0 
0.003 
0.001 
0 
0.002


joint sig 
zero 
small 
0.006 
0.017 
0.022 
0.039 
0.044


joint sig 
zero 
medium 
0.025 
0.04 
0.055 
0.047 
0.048


joint sig 
zero 
large 
0.049 
0.059 
0.055 
0.049 
0.053


joint sig 
zero 
large+ 
0.043 
0.051 
0.06 
0.043 
0.062


joint sig 
small 
zero 
0.007 
0.011 
0.032 
0.04 
0.056


joint sig 
medium 
zero 
0.04 
0.049 
0.041 
0.061 
0.051


joint sig 
large 
zero 
0.059 
0.046 
0.051 
0.057 
0.055


joint sig 
large+ 
zero 
0.054 
0.042 
0.052 
0.061 
0.052


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.002 
0 
0 
0 
0


F&S 
zero 
large 
0.004 
0.002 
0.007 
0.012 
0.043


F&S 
zero 
large+ 
0.013 
0.022 
0.03 
0.092 
0.17


F&S 
small 
zero 
0.001 
0 
0 
0 
0


F&S 
medium 
zero 
0.001 
0.001 
0 
0 
0.001


F&S 
large 
zero 
0.008 
0.006 
0.003 
0.002 
0.004


F&S 
large+ 
zero 
0.019 
0.016 
0.023 
0.023 
0.015


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0.002 
0.001 
0 
0 
0


std F&S 
zero 
large 
0.004 
0.004 
0.002 
0 
0.002


std F&S 
zero 
large+ 
0.014 
0.011 
0.008 
0.008 
0.012


std F&S 
small 
zero 
0.002 
0 
0 
0 
0


std F&S 
medium 
zero 
0.001 
0 
0 
0 
0


std F&S 
large 
zero 
0.004 
0.004 
0.001 
0.005 
0.003


std F&S 
large+ 
zero 
0.017 
0.017 
0.022 
0.024 
0.015


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.003 
0.01 
0.02


Sobel 
zero 
medium 
0.006 
0.012 
0.037 
0.034 
0.047


Sobel 
zero 
large 
0.01 
0.03 
0.043 
0.046 
0.052


Sobel 
zero 
large+ 
0.019 
0.038 
0.051 
0.04 
0.061


Sobel 
small 
zero 
0.001 
0.001 
0.003 
0.009 
0.031


Sobel 
medium 
zero 
0.007 
0.018 
0.031 
0.055 
0.048


Sobel 
large 
zero 
0.029 
0.031 
0.046 
0.054 
0.053


Sobel 
large+ 
zero 
0.043 
0.036 
0.051 
0.061 
0.052


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.003 
0.007 
0.016


Aroian 
zero 
medium 
0.006 
0.01 
0.035 
0.032 
0.046


Aroian 
zero 
large 
0.008 
0.025 
0.04 
0.045 
0.052


Aroian 
zero 
large+ 
0.016 
0.032 
0.049 
0.04 
0.06


Aroian 
small 
zero 
0 
0.001 
0.003 
0.008 
0.03


Aroian 
medium 
zero 
0.007 
0.015 
0.031 
0.054 
0.048


Aroian 
large 
zero 
0.02 
0.031 
0.044 
0.051 
0.052


Aroian 
large+ 
zero 
0.039 
0.035 
0.051 
0.061 
0.052


Goodman 
zero 
zero 
0.014 
0.017 
0.016 
0.02 
0.028


Goodman 
zero 
small 
0.013 
0.011 
0.009 
0.015 
0.028


Goodman 
zero 
medium 
0.012 
0.018 
0.039 
0.038 
0.047


Goodman 
zero 
large 
0.014 
0.037 
0.045 
0.046 
0.053


Goodman 
zero 
large+ 
0.028 
0.04 
0.051 
0.041 
0.061


Goodman 
small 
zero 
0.009 
0.01 
0.006 
0.014 
0.035


Goodman 
medium 
zero 
0.014 
0.023 
0.033 
0.059 
0.049


Goodman 
large 
zero 
0.036 
0.035 
0.048 
0.054 
0.053


Goodman 
large+ 
zero 
0.046 
0.038 
0.051 
0.061 
0.052


B&R 
zero 
zero 
0 
0 
0.001 
0 
0


B&R 
zero 
small 
0.001 
0.001 
0.004 
0.011 
0.022


B&R 
zero 
medium 
0.013 
0.021 
0.04 
0.038 
0.047


B&R 
zero 
large 
0.03 
0.044 
0.048 
0.047 
0.053


B&R 
zero 
large+ 
0.04 
0.048 
0.058 
0.043 
0.061


B&R 
small 
zero 
0.001 
0.001 
0.005 
0.009 
0.032


B&R 
medium 
zero 
0.02 
0.029 
0.034 
0.059 
0.049


B&R 
large 
zero 
0.046 
0.042 
0.051 
0.056 
0.054


B&R 
large+ 
zero 
0.059 
0.043 
0.055 
0.062 
0.053


asym dist 
zero 
zero 
0.004 
0.002 
0.002 
0 
0.002


asym dist 
zero 
small 
0.004 
0.016 
0.024 
0.045 
0.051


asym dist 
zero 
medium 
0.031 
0.042 
0.066 
0.051 
0.052


asym dist 
zero 
large 
0.062 
0.073 
0.059 
0.051 
0.053


asym dist 
zero 
large+ 
0.057 
0.055 
0.06 
0.043 
0.062


asym dist 
small 
zero 
0.008 
0.012 
0.031 
0.051 
0.062


asym dist 
medium 
zero 
0.048 
0.057 
0.043 
0.062 
0.052


asym dist 
large 
zero 
0.061 
0.049 
0.052 
0.059 
0.056


asym dist 
large+ 
zero 
0.055 
0.042 
0.052 
0.062 
0.052


pboot 
zero 
zero 
0.003 
0.001 
0.001 
0 
0.001


pboot 
zero 
small 
0.005 
0.014 
0.017 
0.04 
0.045


pboot 
zero 
medium 
0.033 
0.042 
0.061 
0.053 
0.053


pboot 
zero 
large 
0.054 
0.07 
0.058 
0.054 
0.061


pboot 
zero 
large+ 
0.066 
0.055 
0.061 
0.045 
0.057


pboot 
small 
zero 
0.007 
0.011 
0.026 
0.035 
0.056


pboot 
medium 
zero 
0.032 
0.049 
0.042 
0.062 
0.048


pboot 
large 
zero 
0.06 
0.051 
0.05 
0.053 
0.055


pboot 
large+ 
zero 
0.06 
0.045 
0.058 
0.063 
0.05


bcboot 
zero 
zero 
0.007 
0.004 
0.006 
0.006 
0.006


bcboot 
zero 
small 
0.007 
0.024 
0.036 
0.082 
0.074


bcboot 
zero 
medium 
0.036 
0.054 
0.073 
0.059 
0.052


bcboot 
zero 
large 
0.062 
0.071 
0.068 
0.057 
0.062


bcboot 
zero 
large+ 
0.053 
0.053 
0.06 
0.048 
0.055


bcboot 
small 
zero 
0.013 
0.02 
0.051 
0.069 
0.077


bcboot 
medium 
zero 
0.045 
0.069 
0.051 
0.066 
0.053


bcboot 
large 
zero 
0.057 
0.053 
0.052 
0.05 
0.055


bcboot 
large+ 
zero 
0.051 
0.038 
0.054 
0.068 
0.049

X ~ normal; Y residual ~ logistic; Model = probit; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0.001 
0.001 
0


B&K 
zero 
small 
0.003 
0.001 
0.008 
0.018 
0.022


B&K 
zero 
medium 
0.011 
0.022 
0.018 
0.028 
0.023


B&K 
zero 
large 
0.01 
0.021 
0.02 
0.026 
0.017


B&K 
zero 
large+ 
0.022 
0.027 
0.018 
0.023 
0.026


B&K 
small 
zero 
0.002 
0.009 
0.006 
0.017 
0.021


B&K 
medium 
zero 
0.013 
0.015 
0.033 
0.023 
0.023


B&K 
large 
zero 
0.017 
0.022 
0.025 
0.033 
0.024


B&K 
large+ 
zero 
0.009 
0.025 
0.022 
0.02 
0.028


joint sig 
zero 
zero 
0.001 
0.001 
0.002 
0.002 
0.002


joint sig 
zero 
small 
0.007 
0.005 
0.018 
0.041 
0.04


joint sig 
zero 
medium 
0.028 
0.044 
0.048 
0.051 
0.045


joint sig 
zero 
large 
0.039 
0.048 
0.054 
0.049 
0.037


joint sig 
zero 
large+ 
0.051 
0.047 
0.045 
0.049 
0.056


joint sig 
small 
zero 
0.005 
0.012 
0.029 
0.041 
0.044


joint sig 
medium 
zero 
0.043 
0.039 
0.058 
0.049 
0.043


joint sig 
large 
zero 
0.059 
0.043 
0.05 
0.059 
0.05


joint sig 
large+ 
zero 
0.043 
0.052 
0.048 
0.047 
0.057


F&S 
zero 
zero 
0.003 
0 
0 
0 
0


F&S 
zero 
small 
0.003 
0.003 
0.001 
0 
0


F&S 
zero 
medium 
0.006 
0.005 
0.013 
0.024 
0.111


F&S 
zero 
large 
0.014 
0.029 
0.066 
0.253 
0.649


F&S 
zero 
large+ 
0.035 
0.115 
0.298 
0.715 
0.962


F&S 
small 
zero 
0.001 
0 
0 
0 
0


F&S 
medium 
zero 
0.008 
0.002 
0.004 
0.001 
0.002


F&S 
large 
zero 
0.027 
0.01 
0.006 
0.011 
0.012


F&S 
large+ 
zero 
0.016 
0.033 
0.024 
0.024 
0.037


std F&S 
zero 
zero 
0.001 
0 
0 
0 
0


std F&S 
zero 
small 
0.003 
0.001 
0.001 
0 
0


std F&S 
zero 
medium 
0.007 
0.004 
0.002 
0.001 
0


std F&S 
zero 
large 
0.011 
0.006 
0.002 
0.001 
0.002


std F&S 
zero 
large+ 
0.02 
0.016 
0.006 
0.011 
0.014


std F&S 
small 
zero 
0.001 
0 
0.001 
0 
0


std F&S 
medium 
zero 
0.013 
0.002 
0.009 
0 
0.004


std F&S 
large 
zero 
0.02 
0.01 
0.009 
0.01 
0.011


std F&S 
large+ 
zero 
0.016 
0.036 
0.024 
0.026 
0.037


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.004 
0.009 
0.02


Sobel 
zero 
medium 
0.004 
0.01 
0.025 
0.038 
0.042


Sobel 
zero 
large 
0.013 
0.025 
0.043 
0.043 
0.037


Sobel 
zero 
large+ 
0.019 
0.036 
0.036 
0.046 
0.054


Sobel 
small 
zero 
0.001 
0.001 
0.005 
0.009 
0.021


Sobel 
medium 
zero 
0.016 
0.016 
0.043 
0.042 
0.041


Sobel 
large 
zero 
0.034 
0.028 
0.045 
0.058 
0.05


Sobel 
large+ 
zero 
0.033 
0.048 
0.047 
0.047 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.003 
0.006 
0.017


Aroian 
zero 
medium 
0.004 
0.007 
0.017 
0.035 
0.04


Aroian 
zero 
large 
0.01 
0.02 
0.043 
0.043 
0.036


Aroian 
zero 
large+ 
0.013 
0.031 
0.036 
0.046 
0.054


Aroian 
small 
zero 
0.001 
0 
0.005 
0.007 
0.017


Aroian 
medium 
zero 
0.013 
0.012 
0.041 
0.042 
0.039


Aroian 
large 
zero 
0.03 
0.025 
0.042 
0.057 
0.049


Aroian 
large+ 
zero 
0.032 
0.047 
0.046 
0.047 
0.057


Goodman 
zero 
zero 
0.019 
0.006 
0.013 
0.017 
0.031


Goodman 
zero 
small 
0.011 
0.016 
0.008 
0.016 
0.022


Goodman 
zero 
medium 
0.007 
0.012 
0.03 
0.04 
0.043


Goodman 
zero 
large 
0.016 
0.03 
0.044 
0.044 
0.037


Goodman 
zero 
large+ 
0.024 
0.039 
0.037 
0.047 
0.055


Goodman 
small 
zero 
0.016 
0.007 
0.01 
0.015 
0.025


Goodman 
medium 
zero 
0.021 
0.022 
0.047 
0.044 
0.041


Goodman 
large 
zero 
0.037 
0.03 
0.046 
0.058 
0.05


Goodman 
large+ 
zero 
0.035 
0.049 
0.048 
0.047 
0.057


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0 
0.004 
0.01 
0.02


B&R 
zero 
medium 
0.01 
0.016 
0.029 
0.041 
0.043


B&R 
zero 
large 
0.022 
0.033 
0.046 
0.048 
0.036


B&R 
zero 
large+ 
0.045 
0.048 
0.045 
0.047 
0.057


B&R 
small 
zero 
0.002 
0.001 
0.008 
0.009 
0.019


B&R 
medium 
zero 
0.025 
0.024 
0.05 
0.045 
0.041


B&R 
large 
zero 
0.046 
0.037 
0.051 
0.058 
0.05


B&R 
large+ 
zero 
0.051 
0.056 
0.053 
0.05 
0.057


asym dist 
zero 
zero 
0.001 
0.001 
0.002 
0.001 
0.002


asym dist 
zero 
small 
0.007 
0.005 
0.02 
0.042 
0.045


asym dist 
zero 
medium 
0.031 
0.052 
0.051 
0.059 
0.046


asym dist 
zero 
large 
0.047 
0.051 
0.057 
0.051 
0.037


asym dist 
zero 
large+ 
0.061 
0.056 
0.053 
0.049 
0.057


asym dist 
small 
zero 
0.007 
0.016 
0.029 
0.045 
0.05


asym dist 
medium 
zero 
0.046 
0.042 
0.063 
0.051 
0.044


asym dist 
large 
zero 
0.066 
0.047 
0.052 
0.062 
0.05


asym dist 
large+ 
zero 
0.046 
0.053 
0.049 
0.047 
0.058


pboot 
zero 
zero 
0.002 
0.001 
0.001 
0.001 
0.002


pboot 
zero 
small 
0.008 
0.004 
0.014 
0.033 
0.039


pboot 
zero 
medium 
0.028 
0.045 
0.048 
0.056 
0.046


pboot 
zero 
large 
0.058 
0.055 
0.062 
0.053 
0.036


pboot 
zero 
large+ 
0.065 
0.055 
0.056 
0.055 
0.054


pboot 
small 
zero 
0.004 
0.01 
0.024 
0.039 
0.042


pboot 
medium 
zero 
0.046 
0.043 
0.064 
0.051 
0.043


pboot 
large 
zero 
0.063 
0.052 
0.052 
0.063 
0.057


pboot 
large+ 
zero 
0.054 
0.06 
0.047 
0.05 
0.062


bcboot 
zero 
zero 
0.005 
0.005 
0.006 
0.004 
0.003


bcboot 
zero 
small 
0.008 
0.01 
0.027 
0.06 
0.062


bcboot 
zero 
medium 
0.027 
0.062 
0.069 
0.066 
0.051


bcboot 
zero 
large 
0.054 
0.06 
0.062 
0.056 
0.04


bcboot 
zero 
large+ 
0.047 
0.051 
0.05 
0.053 
0.054


bcboot 
small 
zero 
0.006 
0.023 
0.041 
0.058 
0.062


bcboot 
medium 
zero 
0.044 
0.055 
0.072 
0.059 
0.046


bcboot 
large 
zero 
0.067 
0.048 
0.053 
0.067 
0.056


bcboot 
large+ 
zero 
0.041 
0.054 
0.045 
0.051 
0.061

X ~ normal; Y residual ~ logistic; Model = probit; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0 
0.002 
0.001


B&K 
zero 
small 
0.006 
0.006 
0.004 
0.021 
0.028


B&K 
zero 
medium 
0.012 
0.023 
0.027 
0.029 
0.021


B&K 
zero 
large 
0.02 
0.035 
0.017 
0.029 
0.026


B&K 
zero 
large+ 
0.02 
0.024 
0.022 
0.031 
0.016


B&K 
small 
zero 
0.002 
0.007 
0.013 
0.025 
0.028


B&K 
medium 
zero 
0.022 
0.026 
0.028 
0.032 
0.028


B&K 
large 
zero 
0.019 
0.024 
0.024 
0.018 
0.027


B&K 
large+ 
zero 
0.021 
0.023 
0.029 
0.027 
0.015


joint sig 
zero 
zero 
0.002 
0.003 
0.002 
0.003 
0.004


joint sig 
zero 
small 
0.011 
0.016 
0.012 
0.037 
0.053


joint sig 
zero 
medium 
0.029 
0.046 
0.051 
0.057 
0.047


joint sig 
zero 
large 
0.037 
0.07 
0.049 
0.056 
0.061


joint sig 
zero 
large+ 
0.045 
0.045 
0.055 
0.052 
0.042


joint sig 
small 
zero 
0.003 
0.016 
0.025 
0.05 
0.048


joint sig 
medium 
zero 
0.045 
0.051 
0.049 
0.054 
0.052


joint sig 
large 
zero 
0.046 
0.051 
0.054 
0.051 
0.045


joint sig 
large+ 
zero 
0.044 
0.046 
0.055 
0.05 
0.039


F&S 
zero 
zero 
0.024 
0.016 
0.004 
0 
0


F&S 
zero 
small 
0.013 
0.023 
0.012 
0.017 
0.014


F&S 
zero 
medium 
0.028 
0.048 
0.088 
0.275 
0.595


F&S 
zero 
large 
0.026 
0.095 
0.253 
0.69 
0.977


F&S 
zero 
large+ 
0.074 
0.276 
0.569 
0.966 
1


F&S 
small 
zero 
0.013 
0.022 
0.02 
0.018 
0.008


F&S 
medium 
zero 
0.046 
0.045 
0.033 
0.029 
0.016


F&S 
large 
zero 
0.037 
0.047 
0.042 
0.034 
0.027


F&S 
large+ 
zero 
0.035 
0.044 
0.042 
0.038 
0.033


std F&S 
zero 
zero 
0.01 
0.01 
0.004 
0.001 
0


std F&S 
zero 
small 
0.012 
0.01 
0.002 
0.007 
0.003


std F&S 
zero 
medium 
0.02 
0.022 
0.02 
0.008 
0.005


std F&S 
zero 
large 
0.02 
0.023 
0.006 
0.006 
0.004


std F&S 
zero 
large+ 
0.016 
0.019 
0.009 
0.022 
0.011


std F&S 
small 
zero 
0.008 
0.02 
0.018 
0.016 
0.007


std F&S 
medium 
zero 
0.041 
0.042 
0.037 
0.031 
0.018


std F&S 
large 
zero 
0.04 
0.049 
0.046 
0.034 
0.027


std F&S 
large+ 
zero 
0.042 
0.047 
0.044 
0.036 
0.031


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.002 
0.001 
0.005 
0.019


Sobel 
zero 
medium 
0.003 
0.006 
0.025 
0.049 
0.041


Sobel 
zero 
large 
0.007 
0.033 
0.034 
0.052 
0.06


Sobel 
zero 
large+ 
0.016 
0.032 
0.05 
0.05 
0.041


Sobel 
small 
zero 
0 
0.004 
0.003 
0.007 
0.028


Sobel 
medium 
zero 
0.01 
0.02 
0.038 
0.051 
0.051


Sobel 
large 
zero 
0.016 
0.034 
0.047 
0.048 
0.044


Sobel 
large+ 
zero 
0.035 
0.042 
0.054 
0.049 
0.039


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.002 
0 
0.004 
0.014


Aroian 
zero 
medium 
0.001 
0.003 
0.022 
0.047 
0.039


Aroian 
zero 
large 
0.005 
0.026 
0.033 
0.05 
0.059


Aroian 
zero 
large+ 
0.01 
0.029 
0.049 
0.049 
0.041


Aroian 
small 
zero 
0 
0.003 
0.002 
0.006 
0.027


Aroian 
medium 
zero 
0.008 
0.014 
0.035 
0.05 
0.05


Aroian 
large 
zero 
0.015 
0.032 
0.044 
0.048 
0.044


Aroian 
large+ 
zero 
0.033 
0.039 
0.054 
0.049 
0.039


Goodman 
zero 
zero 
0.015 
0.014 
0.023 
0.023 
0.022


Goodman 
zero 
small 
0.016 
0.012 
0.01 
0.012 
0.022


Goodman 
zero 
medium 
0.007 
0.008 
0.028 
0.05 
0.043


Goodman 
zero 
large 
0.01 
0.042 
0.036 
0.053 
0.06


Goodman 
zero 
large+ 
0.021 
0.035 
0.053 
0.051 
0.041


Goodman 
small 
zero 
0.01 
0.016 
0.01 
0.01 
0.031


Goodman 
medium 
zero 
0.017 
0.023 
0.04 
0.052 
0.051


Goodman 
large 
zero 
0.02 
0.034 
0.049 
0.049 
0.044


Goodman 
large+ 
zero 
0.039 
0.043 
0.054 
0.049 
0.039


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.002 
0.001 
0.006 
0.018


B&R 
zero 
medium 
0.009 
0.011 
0.03 
0.051 
0.042


B&R 
zero 
large 
0.017 
0.048 
0.038 
0.052 
0.059


B&R 
zero 
large+ 
0.033 
0.046 
0.055 
0.054 
0.042


B&R 
small 
zero 
0 
0.005 
0.005 
0.007 
0.03


B&R 
medium 
zero 
0.02 
0.028 
0.041 
0.054 
0.051


B&R 
large 
zero 
0.029 
0.043 
0.048 
0.055 
0.044


B&R 
large+ 
zero 
0.057 
0.048 
0.058 
0.051 
0.045


asym dist 
zero 
zero 
0.002 
0.002 
0.002 
0.003 
0.004


asym dist 
zero 
small 
0.012 
0.013 
0.013 
0.047 
0.055


asym dist 
zero 
medium 
0.034 
0.055 
0.062 
0.064 
0.049


asym dist 
zero 
large 
0.049 
0.08 
0.054 
0.057 
0.061


asym dist 
zero 
large+ 
0.056 
0.05 
0.059 
0.055 
0.042


asym dist 
small 
zero 
0.003 
0.016 
0.024 
0.055 
0.054


asym dist 
medium 
zero 
0.049 
0.055 
0.053 
0.055 
0.052


asym dist 
large 
zero 
0.054 
0.056 
0.054 
0.052 
0.045


asym dist 
large+ 
zero 
0.047 
0.048 
0.056 
0.05 
0.039


pboot 
zero 
zero 
0.002 
0.001 
0.001 
0.002 
0.003


pboot 
zero 
small 
0.015 
0.009 
0.01 
0.036 
0.05


pboot 
zero 
medium 
0.032 
0.046 
0.063 
0.064 
0.049


pboot 
zero 
large 
0.045 
0.076 
0.044 
0.054 
0.061


pboot 
zero 
large+ 
0.057 
0.055 
0.061 
0.051 
0.048


pboot 
small 
zero 
0.004 
0.01 
0.023 
0.046 
0.052


pboot 
medium 
zero 
0.048 
0.055 
0.053 
0.059 
0.056


pboot 
large 
zero 
0.058 
0.057 
0.055 
0.055 
0.046


pboot 
large+ 
zero 
0.058 
0.053 
0.061 
0.046 
0.044


bcboot 
zero 
zero 
0.005 
0.004 
0.002 
0.003 
0.007


bcboot 
zero 
small 
0.015 
0.022 
0.022 
0.062 
0.078


bcboot 
zero 
medium 
0.035 
0.065 
0.081 
0.071 
0.05


bcboot 
zero 
large 
0.047 
0.082 
0.051 
0.06 
0.061


bcboot 
zero 
large+ 
0.044 
0.044 
0.056 
0.054 
0.047


bcboot 
small 
zero 
0.005 
0.019 
0.041 
0.08 
0.068


bcboot 
medium 
zero 
0.048 
0.063 
0.06 
0.063 
0.059


bcboot 
large 
zero 
0.055 
0.06 
0.054 
0.057 
0.048


bcboot 
large+ 
zero 
0.039 
0.044 
0.061 
0.043 
0.044

X ~ normal; Y residual ~ logistic; Model = probit; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0.001 
0.001 
0.004


B&K 
zero 
small 
0 
0.003 
0.007 
0.014 
0.02


B&K 
zero 
medium 
0.009 
0.019 
0.025 
0.028 
0.029


B&K 
zero 
large 
0.014 
0.018 
0.033 
0.019 
0.017


B&K 
zero 
large+ 
0.031 
0.022 
0.022 
0.022 
0.029


B&K 
small 
zero 
0.004 
0.007 
0.009 
0.023 
0.029


B&K 
medium 
zero 
0.013 
0.028 
0.023 
0.019 
0.025


B&K 
large 
zero 
0.024 
0.03 
0.021 
0.031 
0.022


B&K 
large+ 
zero 
0.02 
0.022 
0.015 
0.021 
0.03


joint sig 
zero 
zero 
0.001 
0.003 
0.002 
0.002 
0.004


joint sig 
zero 
small 
0.001 
0.008 
0.014 
0.031 
0.043


joint sig 
zero 
medium 
0.019 
0.038 
0.041 
0.05 
0.064


joint sig 
zero 
large 
0.038 
0.044 
0.057 
0.045 
0.032


joint sig 
zero 
large+ 
0.045 
0.045 
0.045 
0.046 
0.05


joint sig 
small 
zero 
0.015 
0.018 
0.025 
0.045 
0.058


joint sig 
medium 
zero 
0.032 
0.043 
0.058 
0.043 
0.049


joint sig 
large 
zero 
0.056 
0.053 
0.053 
0.053 
0.045


joint sig 
large+ 
zero 
0.042 
0.057 
0.043 
0.036 
0.057


F&S 
zero 
zero 
0.104 
0.229 
0 
. 
.


F&S 
zero 
small 
0.117 
0.339 
0.32 
1 
.


F&S 
zero 
medium 
0.13 
0.493 
0.835 
0.997 
1


F&S 
zero 
large 
0.136 
0.497 
0.87 
0.998 
1


F&S 
zero 
large+ 
0.162 
0.642 
0.953 
1 
1


F&S 
small 
zero 
0.16 
0.216 
0.4 
. 
.


F&S 
medium 
zero 
0.174 
0.297 
0.408 
0.538 
0.6


F&S 
large 
zero 
0.147 
0.224 
0.321 
0.464 
0.588


F&S 
large+ 
zero 
0.116 
0.153 
0.155 
0.143 
0.163


std F&S 
zero 
zero 
0.032 
0.043 
0 
. 
.


std F&S 
zero 
small 
0.029 
0.077 
0.125 
1 
.


std F&S 
zero 
medium 
0.027 
0.06 
0.066 
0.128 
0.261


std F&S 
zero 
large 
0.022 
0.034 
0.058 
0.036 
0.038


std F&S 
zero 
large+ 
0.024 
0.016 
0.012 
0.003 
0.004


std F&S 
small 
zero 
0.075 
0.116 
0.267 
. 
.


std F&S 
medium 
zero 
0.12 
0.185 
0.339 
0.478 
0.4


std F&S 
large 
zero 
0.1 
0.188 
0.267 
0.449 
0.577


std F&S 
large+ 
zero 
0.112 
0.139 
0.146 
0.14 
0.162


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.004 
0.01


Sobel 
zero 
medium 
0 
0.007 
0.021 
0.038 
0.055


Sobel 
zero 
large 
0.005 
0.012 
0.037 
0.036 
0.03


Sobel 
zero 
large+ 
0.015 
0.025 
0.041 
0.042 
0.048


Sobel 
small 
zero 
0.002 
0.001 
0.003 
0.008 
0.034


Sobel 
medium 
zero 
0.007 
0.023 
0.041 
0.039 
0.045


Sobel 
large 
zero 
0.023 
0.044 
0.043 
0.046 
0.044


Sobel 
large+ 
zero 
0.036 
0.053 
0.04 
0.036 
0.056


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0 
0 
0.002 
0.009


Aroian 
zero 
medium 
0 
0.006 
0.019 
0.036 
0.055


Aroian 
zero 
large 
0.004 
0.01 
0.032 
0.035 
0.027


Aroian 
zero 
large+ 
0.009 
0.022 
0.039 
0.042 
0.047


Aroian 
small 
zero 
0.002 
0.001 
0.001 
0.006 
0.029


Aroian 
medium 
zero 
0.003 
0.021 
0.039 
0.038 
0.044


Aroian 
large 
zero 
0.016 
0.037 
0.041 
0.045 
0.043


Aroian 
large+ 
zero 
0.034 
0.053 
0.039 
0.036 
0.056


Goodman 
zero 
zero 
0.018 
0.025 
0.023 
0.013 
0.022


Goodman 
zero 
small 
0.018 
0.01 
0.009 
0.01 
0.014


Goodman 
zero 
medium 
0.005 
0.012 
0.028 
0.044 
0.058


Goodman 
zero 
large 
0.005 
0.016 
0.042 
0.04 
0.031


Goodman 
zero 
large+ 
0.019 
0.03 
0.042 
0.044 
0.05


Goodman 
small 
zero 
0.008 
0.01 
0.004 
0.014 
0.039


Goodman 
medium 
zero 
0.011 
0.026 
0.046 
0.04 
0.045


Goodman 
large 
zero 
0.026 
0.046 
0.045 
0.047 
0.045


Goodman 
large+ 
zero 
0.039 
0.055 
0.041 
0.036 
0.057


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0 
0.002 
0.011


B&R 
zero 
medium 
0.002 
0.008 
0.028 
0.042 
0.06


B&R 
zero 
large 
0.012 
0.019 
0.044 
0.039 
0.026


B&R 
zero 
large+ 
0.04 
0.041 
0.044 
0.048 
0.05


B&R 
small 
zero 
0.005 
0.002 
0.001 
0.009 
0.033


B&R 
medium 
zero 
0.017 
0.03 
0.047 
0.04 
0.044


B&R 
large 
zero 
0.032 
0.046 
0.049 
0.054 
0.045


B&R 
large+ 
zero 
0.06 
0.067 
0.045 
0.041 
0.056


asym dist 
zero 
zero 
0 
0.003 
0.001 
0.003 
0.004


asym dist 
zero 
small 
0.001 
0.007 
0.016 
0.032 
0.053


asym dist 
zero 
medium 
0.019 
0.044 
0.05 
0.054 
0.067


asym dist 
zero 
large 
0.043 
0.055 
0.06 
0.047 
0.034


asym dist 
zero 
large+ 
0.061 
0.05 
0.053 
0.049 
0.051


asym dist 
small 
zero 
0.015 
0.017 
0.026 
0.044 
0.065


asym dist 
medium 
zero 
0.041 
0.049 
0.061 
0.046 
0.05


asym dist 
large 
zero 
0.061 
0.058 
0.055 
0.053 
0.045


asym dist 
large+ 
zero 
0.045 
0.059 
0.043 
0.036 
0.057


pboot 
zero 
zero 
0.004 
0.002 
0 
0.002 
0.002


pboot 
zero 
small 
0 
0.007 
0.012 
0.024 
0.034


pboot 
zero 
medium 
0.019 
0.039 
0.049 
0.056 
0.066


pboot 
zero 
large 
0.041 
0.059 
0.058 
0.049 
0.04


pboot 
zero 
large+ 
0.065 
0.05 
0.053 
0.046 
0.047


pboot 
small 
zero 
0.014 
0.015 
0.024 
0.042 
0.061


pboot 
medium 
zero 
0.042 
0.053 
0.06 
0.051 
0.051


pboot 
large 
zero 
0.078 
0.055 
0.053 
0.053 
0.046


pboot 
large+ 
zero 
0.068 
0.062 
0.044 
0.035 
0.056


bcboot 
zero 
zero 
0.002 
0.006 
0.003 
0.004 
0.005


bcboot 
zero 
small 
0.002 
0.012 
0.026 
0.051 
0.073


bcboot 
zero 
medium 
0.02 
0.053 
0.065 
0.066 
0.07


bcboot 
zero 
large 
0.036 
0.062 
0.061 
0.056 
0.042


bcboot 
zero 
large+ 
0.046 
0.044 
0.044 
0.044 
0.046


bcboot 
small 
zero 
0.013 
0.027 
0.04 
0.059 
0.084


bcboot 
medium 
zero 
0.04 
0.059 
0.065 
0.057 
0.053


bcboot 
large 
zero 
0.063 
0.052 
0.05 
0.053 
0.045


bcboot 
large+ 
zero 
0.041 
0.056 
0.035 
0.038 
0.058

X ~ normal; Y residual ~ binomial trials; Model = logistic; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0.001 
0.003 
0.001


B&K 
zero 
medium 
0.002 
0.005 
0.005 
0.007 
0.006


B&K 
zero 
large 
0 
0.002 
0.002 
0.004 
0.004


B&K 
zero 
large+ 
0.01 
0.005 
0.007 
0.01 
0.007


B&K 
small 
zero 
0 
0 
0 
0 
0


B&K 
medium 
zero 
0 
0.004 
0.001 
0.002 
0


B&K 
large 
zero 
0.001 
0.004 
0.002 
0.001 
0.001


B&K 
large+ 
zero 
0 
0.001 
0.001 
0.003 
0.002


joint sig 
zero 
zero 
0.003 
0.001 
0.002 
0.002 
0.004


joint sig 
zero 
small 
0.005 
0.011 
0.018 
0.039 
0.049


joint sig 
zero 
medium 
0.016 
0.043 
0.053 
0.038 
0.049


joint sig 
zero 
large 
0.029 
0.047 
0.05 
0.057 
0.05


joint sig 
zero 
large+ 
0.05 
0.041 
0.052 
0.061 
0.052


joint sig 
small 
zero 
0.008 
0.008 
0.022 
0.039 
0.033


joint sig 
medium 
zero 
0.029 
0.046 
0.051 
0.048 
0.056


joint sig 
large 
zero 
0.044 
0.044 
0.048 
0.053 
0.044


joint sig 
large+ 
zero 
0.036 
0.041 
0.05 
0.05 
0.054


F&S 
zero 
zero 
0.002 
0.002 
0 
0 
0


F&S 
zero 
small 
0.005 
0.001 
0 
0.005 
0.012


F&S 
zero 
medium 
0.004 
0.013 
0.027 
0.03 
0.041


F&S 
zero 
large 
0.014 
0.027 
0.034 
0.056 
0.049


F&S 
zero 
large+ 
0.019 
0.026 
0.046 
0.047 
0.058


F&S 
small 
zero 
0.004 
0.001 
0.006 
0.01 
0.01


F&S 
medium 
zero 
0.01 
0.026 
0.031 
0.041 
0.054


F&S 
large 
zero 
0.021 
0.032 
0.04 
0.05 
0.044


F&S 
large+ 
zero 
0.023 
0.036 
0.046 
0.049 
0.053


std F&S 
zero 
zero 
0.003 
0.004 
0 
0 
0


std F&S 
zero 
small 
0.007 
0.003 
0.001 
0.004 
0.014


std F&S 
zero 
medium 
0.011 
0.017 
0.031 
0.027 
0.04


std F&S 
zero 
large 
0.021 
0.027 
0.038 
0.053 
0.05


std F&S 
zero 
large+ 
0.037 
0.034 
0.048 
0.062 
0.05


std F&S 
small 
zero 
0.005 
0.001 
0.005 
0.009 
0.012


std F&S 
medium 
zero 
0.011 
0.028 
0.031 
0.042 
0.053


std F&S 
large 
zero 
0.024 
0.031 
0.041 
0.049 
0.044


std F&S 
large+ 
zero 
0.026 
0.035 
0.047 
0.048 
0.053


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.004 
0.012


Sobel 
zero 
medium 
0 
0.006 
0.024 
0.026 
0.041


Sobel 
zero 
large 
0.003 
0.019 
0.033 
0.05 
0.047


Sobel 
zero 
large+ 
0.011 
0.022 
0.04 
0.054 
0.047


Sobel 
small 
zero 
0.002 
0.001 
0.003 
0.012 
0.011


Sobel 
medium 
zero 
0.004 
0.028 
0.032 
0.039 
0.054


Sobel 
large 
zero 
0.021 
0.029 
0.044 
0.051 
0.044


Sobel 
large+ 
zero 
0.024 
0.038 
0.049 
0.05 
0.054


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.004 
0.01


Aroian 
zero 
medium 
0 
0.002 
0.02 
0.025 
0.037


Aroian 
zero 
large 
0.001 
0.018 
0.029 
0.047 
0.046


Aroian 
zero 
large+ 
0.007 
0.021 
0.039 
0.053 
0.047


Aroian 
small 
zero 
0.001 
0.001 
0.003 
0.007 
0.007


Aroian 
medium 
zero 
0.003 
0.026 
0.031 
0.038 
0.052


Aroian 
large 
zero 
0.015 
0.028 
0.042 
0.05 
0.044


Aroian 
large+ 
zero 
0.023 
0.035 
0.049 
0.05 
0.054


Goodman 
zero 
zero 
0.023 
0.025 
0.017 
0.022 
0.013


Goodman 
zero 
small 
0.018 
0.011 
0.012 
0.008 
0.016


Goodman 
zero 
medium 
0.003 
0.011 
0.026 
0.026 
0.042


Goodman 
zero 
large 
0.009 
0.021 
0.034 
0.053 
0.048


Goodman 
zero 
large+ 
0.012 
0.025 
0.044 
0.057 
0.048


Goodman 
small 
zero 
0.011 
0.002 
0.009 
0.016 
0.017


Goodman 
medium 
zero 
0.006 
0.03 
0.035 
0.04 
0.055


Goodman 
large 
zero 
0.024 
0.031 
0.046 
0.051 
0.044


Goodman 
large+ 
zero 
0.029 
0.039 
0.05 
0.05 
0.054


B&R 
zero 
zero 
0.002 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.002 
0.002 
0.006 
0.013


B&R 
zero 
medium 
0.007 
0.012 
0.028 
0.027 
0.041


B&R 
zero 
large 
0.018 
0.025 
0.037 
0.054 
0.048


B&R 
zero 
large+ 
0.033 
0.035 
0.05 
0.059 
0.05


B&R 
small 
zero 
0.003 
0.001 
0.006 
0.012 
0.014


B&R 
medium 
zero 
0.018 
0.034 
0.038 
0.042 
0.055


B&R 
large 
zero 
0.041 
0.042 
0.047 
0.053 
0.044


B&R 
large+ 
zero 
0.056 
0.051 
0.056 
0.051 
0.054


asym dist 
zero 
zero 
0.003 
0.002 
0.002 
0.002 
0.003


asym dist 
zero 
small 
0.003 
0.011 
0.017 
0.038 
0.054


asym dist 
zero 
medium 
0.017 
0.044 
0.061 
0.043 
0.052


asym dist 
zero 
large 
0.036 
0.056 
0.055 
0.063 
0.052


asym dist 
zero 
large+ 
0.064 
0.05 
0.054 
0.061 
0.052


asym dist 
small 
zero 
0.008 
0.011 
0.025 
0.045 
0.039


asym dist 
medium 
zero 
0.033 
0.053 
0.058 
0.05 
0.058


asym dist 
large 
zero 
0.053 
0.046 
0.05 
0.053 
0.045


asym dist 
large+ 
zero 
0.037 
0.041 
0.05 
0.05 
0.054


pboot 
zero 
zero 
0.002 
0.001 
0.002 
0.001 
0.001


pboot 
zero 
small 
0.003 
0.01 
0.013 
0.031 
0.05


pboot 
zero 
medium 
0.018 
0.037 
0.059 
0.04 
0.048


pboot 
zero 
large 
0.038 
0.053 
0.051 
0.06 
0.054


pboot 
zero 
large+ 
0.067 
0.047 
0.054 
0.056 
0.052


pboot 
small 
zero 
0.01 
0.009 
0.018 
0.036 
0.033


pboot 
medium 
zero 
0.038 
0.053 
0.057 
0.05 
0.054


pboot 
large 
zero 
0.065 
0.046 
0.053 
0.058 
0.045


pboot 
large+ 
zero 
0.053 
0.051 
0.056 
0.053 
0.053


bcboot 
zero 
zero 
0.007 
0.005 
0.005 
0.004 
0.008


bcboot 
zero 
small 
0.005 
0.015 
0.024 
0.06 
0.082


bcboot 
zero 
medium 
0.022 
0.058 
0.077 
0.053 
0.05


bcboot 
zero 
large 
0.038 
0.06 
0.057 
0.071 
0.056


bcboot 
zero 
large+ 
0.064 
0.051 
0.052 
0.062 
0.052


bcboot 
small 
zero 
0.013 
0.018 
0.037 
0.071 
0.058


bcboot 
medium 
zero 
0.039 
0.061 
0.066 
0.057 
0.086


bcboot 
large 
zero 
0.053 
0.047 
0.051 
0.06 
0.044


bcboot 
large+ 
zero 
0.041 
0.046 
0.055 
0.052 
0.055

X ~ normal; Y residual ~ binomial trials; Model = logistic; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0.002


B&K 
zero 
small 
0 
0.001 
0.003 
0.013 
0.017


B&K 
zero 
medium 
0.001 
0.006 
0.011 
0.015 
0.022


B&K 
zero 
large 
0.003 
0.012 
0.015 
0.016 
0.02


B&K 
zero 
large+ 
0.01 
0.01 
0.023 
0.015 
0.025


B&K 
small 
zero 
0 
0 
0.001 
0.006 
0.02


B&K 
medium 
zero 
0.002 
0.002 
0.005 
0.015 
0.011


B&K 
large 
zero 
0 
0.003 
0.007 
0.011 
0.016


B&K 
large+ 
zero 
0.003 
0.002 
0.009 
0.021 
0.028


joint sig 
zero 
zero 
0.001 
0.003 
0.003 
0 
0.003


joint sig 
zero 
small 
0.007 
0.007 
0.019 
0.031 
0.037


joint sig 
zero 
medium 
0.018 
0.036 
0.055 
0.047 
0.048


joint sig 
zero 
large 
0.034 
0.056 
0.055 
0.049 
0.053


joint sig 
zero 
large+ 
0.041 
0.051 
0.06 
0.043 
0.062


joint sig 
small 
zero 
0.003 
0.014 
0.021 
0.029 
0.052


joint sig 
medium 
zero 
0.039 
0.038 
0.039 
0.047 
0.051


joint sig 
large 
zero 
0.036 
0.05 
0.05 
0.044 
0.051


joint sig 
large+ 
zero 
0.037 
0.048 
0.038 
0.054 
0.053


F&S 
zero 
zero 
0.004 
0.002 
0 
0.001 
0.004


F&S 
zero 
small 
0.006 
0.006 
0.004 
0.006 
0.017


F&S 
zero 
medium 
0.007 
0.012 
0.041 
0.054 
0.086


F&S 
zero 
large 
0.015 
0.024 
0.045 
0.098 
0.183


F&S 
zero 
large+ 
0.014 
0.035 
0.076 
0.139 
0.237


F&S 
small 
zero 
0.006 
0.003 
0.005 
0.01 
0.023


F&S 
medium 
zero 
0.009 
0.014 
0.028 
0.041 
0.044


F&S 
large 
zero 
0.016 
0.035 
0.042 
0.041 
0.05


F&S 
large+ 
zero 
0.025 
0.038 
0.034 
0.051 
0.052


std F&S 
zero 
zero 
0.002 
0.005 
0.001 
0.002 
0.006


std F&S 
zero 
small 
0.005 
0.008 
0.006 
0.01 
0.015


std F&S 
zero 
medium 
0.012 
0.017 
0.038 
0.037 
0.04


std F&S 
zero 
large 
0.017 
0.033 
0.048 
0.047 
0.053


std F&S 
zero 
large+ 
0.024 
0.036 
0.046 
0.051 
0.069


std F&S 
small 
zero 
0.007 
0.008 
0.005 
0.01 
0.028


std F&S 
medium 
zero 
0.012 
0.022 
0.031 
0.041 
0.045


std F&S 
large 
zero 
0.015 
0.033 
0.042 
0.041 
0.05


std F&S 
large+ 
zero 
0.025 
0.037 
0.035 
0.053 
0.052


Sobel 
zero 
zero 
0 
0 
0 
0 
0.001


Sobel 
zero 
small 
0 
0.001 
0.001 
0.005 
0.01


Sobel 
zero 
medium 
0.001 
0.003 
0.029 
0.031 
0.045


Sobel 
zero 
large 
0.003 
0.015 
0.033 
0.045 
0.051


Sobel 
zero 
large+ 
0.008 
0.029 
0.044 
0.038 
0.059


Sobel 
small 
zero 
0 
0.001 
0.003 
0.009 
0.021


Sobel 
medium 
zero 
0.009 
0.012 
0.027 
0.041 
0.046


Sobel 
large 
zero 
0.017 
0.036 
0.044 
0.042 
0.048


Sobel 
large+ 
zero 
0.028 
0.043 
0.035 
0.053 
0.053


Aroian 
zero 
zero 
0 
0 
0 
0 
0.001


Aroian 
zero 
small 
0 
0.001 
0.001 
0.003 
0.007


Aroian 
zero 
medium 
0.001 
0.003 
0.029 
0.03 
0.044


Aroian 
zero 
large 
0.003 
0.012 
0.032 
0.043 
0.051


Aroian 
zero 
large+ 
0.008 
0.022 
0.04 
0.037 
0.059


Aroian 
small 
zero 
0 
0.001 
0.002 
0.007 
0.017


Aroian 
medium 
zero 
0.005 
0.011 
0.026 
0.039 
0.045


Aroian 
large 
zero 
0.015 
0.035 
0.041 
0.041 
0.048


Aroian 
large+ 
zero 
0.026 
0.04 
0.034 
0.053 
0.053


Goodman 
zero 
zero 
0.016 
0.021 
0.006 
0.019 
0.016


Goodman 
zero 
small 
0.014 
0.017 
0.008 
0.007 
0.011


Goodman 
zero 
medium 
0.008 
0.008 
0.032 
0.033 
0.045


Goodman 
zero 
large 
0.003 
0.02 
0.037 
0.046 
0.052


Goodman 
zero 
large+ 
0.012 
0.032 
0.046 
0.04 
0.06


Goodman 
small 
zero 
0.012 
0.012 
0.012 
0.012 
0.026


Goodman 
medium 
zero 
0.012 
0.017 
0.029 
0.042 
0.049


Goodman 
large 
zero 
0.019 
0.039 
0.044 
0.042 
0.049


Goodman 
large+ 
zero 
0.031 
0.045 
0.035 
0.054 
0.053


B&R 
zero 
zero 
0 
0 
0 
0 
0.001


B&R 
zero 
small 
0.001 
0.001 
0.002 
0.005 
0.01


B&R 
zero 
medium 
0.007 
0.011 
0.032 
0.034 
0.046


B&R 
zero 
large 
0.013 
0.028 
0.041 
0.046 
0.053


B&R 
zero 
large+ 
0.029 
0.04 
0.054 
0.043 
0.061


B&R 
small 
zero 
0.001 
0.002 
0.004 
0.009 
0.022


B&R 
medium 
zero 
0.025 
0.026 
0.032 
0.043 
0.05


B&R 
large 
zero 
0.032 
0.048 
0.051 
0.044 
0.051


B&R 
large+ 
zero 
0.048 
0.052 
0.044 
0.059 
0.053


asym dist 
zero 
zero 
0.002 
0.002 
0.002 
0 
0.003


asym dist 
zero 
small 
0.006 
0.007 
0.023 
0.031 
0.04


asym dist 
zero 
medium 
0.02 
0.042 
0.069 
0.053 
0.052


asym dist 
zero 
large 
0.044 
0.067 
0.061 
0.051 
0.053


asym dist 
zero 
large+ 
0.052 
0.057 
0.062 
0.046 
0.063


asym dist 
small 
zero 
0.005 
0.016 
0.025 
0.038 
0.055


asym dist 
medium 
zero 
0.038 
0.043 
0.044 
0.049 
0.053


asym dist 
large 
zero 
0.039 
0.051 
0.054 
0.045 
0.051


asym dist 
large+ 
zero 
0.037 
0.048 
0.038 
0.054 
0.053


pboot 
zero 
zero 
0.002 
0.002 
0.001 
0 
0.003


pboot 
zero 
small 
0.007 
0.005 
0.017 
0.029 
0.038


pboot 
zero 
medium 
0.019 
0.04 
0.059 
0.053 
0.053


pboot 
zero 
large 
0.04 
0.065 
0.058 
0.054 
0.061


pboot 
zero 
large+ 
0.06 
0.055 
0.06 
0.045 
0.057


pboot 
small 
zero 
0.006 
0.013 
0.016 
0.032 
0.048


pboot 
medium 
zero 
0.047 
0.041 
0.047 
0.048 
0.053


pboot 
large 
zero 
0.048 
0.056 
0.055 
0.042 
0.053


pboot 
large+ 
zero 
0.048 
0.05 
0.038 
0.058 
0.054


bcboot 
zero 
zero 
0.002 
0.009 
0.006 
0.001 
0.005


bcboot 
zero 
small 
0.008 
0.016 
0.026 
0.063 
0.069


bcboot 
zero 
medium 
0.022 
0.057 
0.073 
0.061 
0.055


bcboot 
zero 
large 
0.052 
0.076 
0.07 
0.061 
0.06


bcboot 
zero 
large+ 
0.055 
0.064 
0.065 
0.049 
0.057


bcboot 
small 
zero 
0.007 
0.019 
0.038 
0.05 
0.072


bcboot 
medium 
zero 
0.051 
0.048 
0.052 
0.051 
0.054


bcboot 
large 
zero 
0.042 
0.055 
0.055 
0.045 
0.055


bcboot 
large+ 
zero 
0.037 
0.041 
0.035 
0.056 
0.05

X ~ normal; Y residual ~ binomial trials; Model = logistic; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.001 
0 
0.002 
0.001 
0


B&K 
zero 
small 
0 
0.002 
0.005 
0.007 
0.018


B&K 
zero 
medium 
0.008 
0.017 
0.018 
0.028 
0.023


B&K 
zero 
large 
0.007 
0.016 
0.02 
0.026 
0.017


B&K 
zero 
large+ 
0.021 
0.027 
0.017 
0.023 
0.026


B&K 
small 
zero 
0.002 
0.001 
0.013 
0.02 
0.021


B&K 
medium 
zero 
0.009 
0.017 
0.025 
0.026 
0.024


B&K 
large 
zero 
0.012 
0.006 
0.02 
0.023 
0.022


B&K 
large+ 
zero 
0.003 
0.012 
0.02 
0.021 
0.03


joint sig 
zero 
zero 
0.005 
0.005 
0.003 
0.001 
0.001


joint sig 
zero 
small 
0.005 
0.004 
0.017 
0.022 
0.034


joint sig 
zero 
medium 
0.018 
0.037 
0.048 
0.051 
0.045


joint sig 
zero 
large 
0.035 
0.048 
0.054 
0.049 
0.037


joint sig 
zero 
large+ 
0.047 
0.047 
0.045 
0.049 
0.056


joint sig 
small 
zero 
0.015 
0.01 
0.027 
0.04 
0.037


joint sig 
medium 
zero 
0.03 
0.05 
0.056 
0.049 
0.051


joint sig 
large 
zero 
0.041 
0.03 
0.044 
0.053 
0.041


joint sig 
large+ 
zero 
0.035 
0.039 
0.056 
0.051 
0.057


F&S 
zero 
zero 
0.006 
0.005 
0.004 
0.01 
0.014


F&S 
zero 
small 
0.01 
0.007 
0.015 
0.012 
0.019


F&S 
zero 
medium 
0.009 
0.016 
0.041 
0.173 
0.38


F&S 
zero 
large 
0.017 
0.028 
0.117 
0.348 
0.667


F&S 
zero 
large+ 
0.019 
0.079 
0.245 
0.572 
0.879


F&S 
small 
zero 
0.008 
0.002 
0.016 
0.023 
0.025


F&S 
medium 
zero 
0.013 
0.031 
0.04 
0.039 
0.047


F&S 
large 
zero 
0.026 
0.025 
0.042 
0.05 
0.043


F&S 
large+ 
zero 
0.026 
0.032 
0.055 
0.052 
0.056


std F&S 
zero 
zero 
0.006 
0.009 
0.009 
0.013 
0.018


std F&S 
zero 
small 
0.012 
0.015 
0.015 
0.015 
0.02


std F&S 
zero 
medium 
0.012 
0.038 
0.015 
0.03 
0.04


std F&S 
zero 
large 
0.024 
0.031 
0.033 
0.04 
0.066


std F&S 
zero 
large+ 
0.033 
0.025 
0.035 
0.056 
0.095


std F&S 
small 
zero 
0.012 
0.009 
0.021 
0.03 
0.028


std F&S 
medium 
zero 
0.024 
0.038 
0.046 
0.042 
0.047


std F&S 
large 
zero 
0.034 
0.03 
0.046 
0.051 
0.042


std F&S 
large+ 
zero 
0.028 
0.035 
0.054 
0.053 
0.06


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.004 
0.005


Sobel 
zero 
medium 
0.002 
0.007 
0.012 
0.037 
0.04


Sobel 
zero 
large 
0.007 
0.02 
0.036 
0.039 
0.036


Sobel 
zero 
large+ 
0.007 
0.028 
0.034 
0.045 
0.054


Sobel 
small 
zero 
0.001 
0.002 
0.005 
0.017 
0.024


Sobel 
medium 
zero 
0.005 
0.025 
0.041 
0.042 
0.047


Sobel 
large 
zero 
0.017 
0.023 
0.038 
0.05 
0.041


Sobel 
large+ 
zero 
0.023 
0.032 
0.054 
0.051 
0.056


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0.002 
0.002 
0.005


Aroian 
zero 
medium 
0.002 
0.006 
0.009 
0.035 
0.036


Aroian 
zero 
large 
0.007 
0.016 
0.032 
0.038 
0.035


Aroian 
zero 
large+ 
0.006 
0.025 
0.028 
0.043 
0.053


Aroian 
small 
zero 
0 
0.002 
0.004 
0.014 
0.021


Aroian 
medium 
zero 
0.004 
0.021 
0.038 
0.042 
0.046


Aroian 
large 
zero 
0.014 
0.021 
0.037 
0.049 
0.041


Aroian 
large+ 
zero 
0.023 
0.032 
0.054 
0.051 
0.056


Goodman 
zero 
zero 
0.011 
0.018 
0.026 
0.012 
0.022


Goodman 
zero 
small 
0.008 
0.01 
0.011 
0.007 
0.01


Goodman 
zero 
medium 
0.009 
0.013 
0.018 
0.039 
0.04


Goodman 
zero 
large 
0.013 
0.023 
0.039 
0.042 
0.036


Goodman 
zero 
large+ 
0.014 
0.03 
0.036 
0.046 
0.054


Goodman 
small 
zero 
0.025 
0.006 
0.011 
0.022 
0.027


Goodman 
medium 
zero 
0.009 
0.031 
0.043 
0.045 
0.048


Goodman 
large 
zero 
0.021 
0.025 
0.038 
0.053 
0.041


Goodman 
large+ 
zero 
0.024 
0.034 
0.054 
0.051 
0.056


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.001 
0.002 
0.004 
0.005


B&R 
zero 
medium 
0.006 
0.014 
0.018 
0.039 
0.041


B&R 
zero 
large 
0.014 
0.027 
0.04 
0.045 
0.036


B&R 
zero 
large+ 
0.031 
0.039 
0.039 
0.047 
0.056


B&R 
small 
zero 
0.004 
0.003 
0.005 
0.019 
0.023


B&R 
medium 
zero 
0.016 
0.033 
0.045 
0.048 
0.05


B&R 
large 
zero 
0.041 
0.034 
0.046 
0.053 
0.042


B&R 
large+ 
zero 
0.05 
0.05 
0.061 
0.054 
0.057


asym dist 
zero 
zero 
0.005 
0.005 
0.002 
0 
0.001


asym dist 
zero 
small 
0.006 
0.004 
0.016 
0.024 
0.038


asym dist 
zero 
medium 
0.019 
0.044 
0.049 
0.059 
0.047


asym dist 
zero 
large 
0.037 
0.053 
0.058 
0.052 
0.038


asym dist 
zero 
large+ 
0.056 
0.06 
0.053 
0.049 
0.057


asym dist 
small 
zero 
0.013 
0.01 
0.03 
0.047 
0.04


asym dist 
medium 
zero 
0.033 
0.055 
0.059 
0.051 
0.051


asym dist 
large 
zero 
0.048 
0.035 
0.049 
0.053 
0.042


asym dist 
large+ 
zero 
0.037 
0.04 
0.056 
0.051 
0.057


pboot 
zero 
zero 
0.004 
0.004 
0 
0 
0.001


pboot 
zero 
small 
0.005 
0.004 
0.012 
0.019 
0.031


pboot 
zero 
medium 
0.017 
0.039 
0.041 
0.056 
0.046


pboot 
zero 
large 
0.044 
0.051 
0.062 
0.053 
0.036


pboot 
zero 
large+ 
0.058 
0.056 
0.056 
0.055 
0.054


pboot 
small 
zero 
0.017 
0.011 
0.024 
0.039 
0.042


pboot 
medium 
zero 
0.035 
0.051 
0.063 
0.05 
0.054


pboot 
large 
zero 
0.051 
0.043 
0.047 
0.054 
0.045


pboot 
large+ 
zero 
0.051 
0.05 
0.056 
0.052 
0.06


bcboot 
zero 
zero 
0.004 
0.006 
0.002 
0.005 
0.002


bcboot 
zero 
small 
0.009 
0.009 
0.026 
0.033 
0.057


bcboot 
zero 
medium 
0.023 
0.054 
0.071 
0.069 
0.052


bcboot 
zero 
large 
0.043 
0.064 
0.07 
0.055 
0.04


bcboot 
zero 
large+ 
0.052 
0.06 
0.056 
0.052 
0.061


bcboot 
small 
zero 
0.018 
0.021 
0.044 
0.062 
0.059


bcboot 
medium 
zero 
0.038 
0.072 
0.068 
0.053 
0.056


bcboot 
large 
zero 
0.05 
0.04 
0.045 
0.056 
0.046


bcboot 
large+ 
zero 
0.037 
0.043 
0.058 
0.05 
0.059

X ~ normal; Y residual ~ binomial trials; Model = logistic; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0.002 
0 
0.001


B&K 
zero 
small 
0.001 
0.007 
0.005 
0.014 
0.022


B&K 
zero 
medium 
0.002 
0.015 
0.027 
0.029 
0.021


B&K 
zero 
large 
0.009 
0.028 
0.017 
0.029 
0.026


B&K 
zero 
large+ 
0.014 
0.023 
0.022 
0.031 
0.016


B&K 
small 
zero 
0.001 
0.003 
0.012 
0.016 
0.024


B&K 
medium 
zero 
0.01 
0.023 
0.019 
0.02 
0.023


B&K 
large 
zero 
0.012 
0.021 
0.018 
0.029 
0.017


B&K 
large+ 
zero 
0.015 
0.015 
0.018 
0.022 
0.034


joint sig 
zero 
zero 
0.002 
0.002 
0.004 
0.002 
0.003


joint sig 
zero 
small 
0.003 
0.01 
0.011 
0.026 
0.044


joint sig 
zero 
medium 
0.013 
0.03 
0.049 
0.057 
0.047


joint sig 
zero 
large 
0.027 
0.061 
0.049 
0.056 
0.061


joint sig 
zero 
large+ 
0.04 
0.045 
0.055 
0.052 
0.042


joint sig 
small 
zero 
0.007 
0.013 
0.024 
0.045 
0.052


joint sig 
medium 
zero 
0.037 
0.05 
0.041 
0.04 
0.049


joint sig 
large 
zero 
0.038 
0.046 
0.047 
0.061 
0.056


joint sig 
large+ 
zero 
0.037 
0.039 
0.043 
0.055 
0.067


F&S 
zero 
zero 
0.005 
0.008 
0.006 
0.006 
0.006


F&S 
zero 
small 
0.004 
0.011 
0.01 
0.016 
0.024


F&S 
zero 
medium 
0.009 
0.015 
0.067 
0.276 
0.611


F&S 
zero 
large 
0.011 
0.054 
0.169 
0.562 
0.909


F&S 
zero 
large+ 
0.029 
0.122 
0.36 
0.829 
0.992


F&S 
small 
zero 
0.005 
0.006 
0.02 
0.016 
0.037


F&S 
medium 
zero 
0.019 
0.02 
0.031 
0.039 
0.047


F&S 
large 
zero 
0.015 
0.035 
0.036 
0.056 
0.047


F&S 
large+ 
zero 
0.031 
0.032 
0.036 
0.051 
0.065


std F&S 
zero 
zero 
0.01 
0.009 
0.012 
0.012 
0.016


std F&S 
zero 
small 
0.011 
0.011 
0.017 
0.02 
0.021


std F&S 
zero 
medium 
0.017 
0.026 
0.031 
0.022 
0.033


std F&S 
zero 
large 
0.026 
0.037 
0.017 
0.03 
0.074


std F&S 
zero 
large+ 
0.025 
0.026 
0.031 
0.049 
0.103


std F&S 
small 
zero 
0.01 
0.015 
0.031 
0.033 
0.039


std F&S 
medium 
zero 
0.036 
0.03 
0.035 
0.041 
0.051


std F&S 
large 
zero 
0.033 
0.052 
0.042 
0.059 
0.047


std F&S 
large+ 
zero 
0.04 
0.036 
0.037 
0.049 
0.065


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.001 
0.004 
0.008


Sobel 
zero 
medium 
0.001 
0.003 
0.015 
0.045 
0.039


Sobel 
zero 
large 
0.002 
0.022 
0.031 
0.05 
0.056


Sobel 
zero 
large+ 
0.003 
0.022 
0.045 
0.049 
0.041


Sobel 
small 
zero 
0.001 
0.001 
0.003 
0.014 
0.03


Sobel 
medium 
zero 
0.006 
0.019 
0.032 
0.038 
0.044


Sobel 
large 
zero 
0.012 
0.033 
0.041 
0.059 
0.053


Sobel 
large+ 
zero 
0.03 
0.032 
0.039 
0.054 
0.066


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0.001 
0.003 
0.008


Aroian 
zero 
medium 
0 
0.003 
0.013 
0.042 
0.038


Aroian 
zero 
large 
0.001 
0.013 
0.027 
0.047 
0.056


Aroian 
zero 
large+ 
0.003 
0.02 
0.042 
0.047 
0.04


Aroian 
small 
zero 
0 
0.001 
0 
0.011 
0.028


Aroian 
medium 
zero 
0.005 
0.012 
0.03 
0.038 
0.044


Aroian 
large 
zero 
0.008 
0.03 
0.04 
0.059 
0.053


Aroian 
large+ 
zero 
0.028 
0.032 
0.039 
0.054 
0.066


Goodman 
zero 
zero 
0.012 
0.015 
0.015 
0.017 
0.018


Goodman 
zero 
small 
0.017 
0.019 
0.008 
0.006 
0.011


Goodman 
zero 
medium 
0.003 
0.007 
0.019 
0.049 
0.042


Goodman 
zero 
large 
0.003 
0.029 
0.034 
0.05 
0.06


Goodman 
zero 
large+ 
0.008 
0.029 
0.049 
0.05 
0.041


Goodman 
small 
zero 
0.011 
0.005 
0.009 
0.017 
0.038


Goodman 
medium 
zero 
0.014 
0.026 
0.034 
0.039 
0.045


Goodman 
large 
zero 
0.016 
0.035 
0.044 
0.059 
0.053


Goodman 
large+ 
zero 
0.032 
0.033 
0.039 
0.054 
0.067


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.002 
0.004 
0.009


B&R 
zero 
medium 
0.005 
0.005 
0.017 
0.05 
0.04


B&R 
zero 
large 
0.01 
0.035 
0.034 
0.051 
0.059


B&R 
zero 
large+ 
0.022 
0.035 
0.054 
0.053 
0.042


B&R 
small 
zero 
0.002 
0.001 
0.004 
0.014 
0.032


B&R 
medium 
zero 
0.021 
0.029 
0.037 
0.039 
0.046


B&R 
large 
zero 
0.032 
0.045 
0.049 
0.062 
0.055


B&R 
large+ 
zero 
0.053 
0.043 
0.041 
0.056 
0.067


asym dist 
zero 
zero 
0.003 
0.002 
0.004 
0.002 
0.001


asym dist 
zero 
small 
0.003 
0.009 
0.009 
0.03 
0.046


asym dist 
zero 
medium 
0.017 
0.034 
0.058 
0.065 
0.049


asym dist 
zero 
large 
0.035 
0.073 
0.058 
0.058 
0.061


asym dist 
zero 
large+ 
0.051 
0.049 
0.06 
0.055 
0.043


asym dist 
small 
zero 
0.006 
0.016 
0.027 
0.048 
0.061


asym dist 
medium 
zero 
0.04 
0.052 
0.046 
0.044 
0.05


asym dist 
large 
zero 
0.047 
0.052 
0.05 
0.062 
0.057


asym dist 
large+ 
zero 
0.042 
0.039 
0.043 
0.055 
0.067


pboot 
zero 
zero 
0.002 
0.002 
0.004 
0.002 
0.001


pboot 
zero 
small 
0.003 
0.007 
0.008 
0.02 
0.042


pboot 
zero 
medium 
0.02 
0.032 
0.058 
0.064 
0.049


pboot 
zero 
large 
0.033 
0.065 
0.044 
0.053 
0.061


pboot 
zero 
large+ 
0.053 
0.054 
0.061 
0.051 
0.048


pboot 
small 
zero 
0.006 
0.013 
0.021 
0.043 
0.053


pboot 
medium 
zero 
0.039 
0.052 
0.049 
0.046 
0.048


pboot 
large 
zero 
0.06 
0.06 
0.053 
0.061 
0.056


pboot 
large+ 
zero 
0.048 
0.047 
0.042 
0.053 
0.072


bcboot 
zero 
zero 
0.003 
0.003 
0.006 
0.003 
0.009


bcboot 
zero 
small 
0.005 
0.013 
0.018 
0.043 
0.067


bcboot 
zero 
medium 
0.02 
0.047 
0.081 
0.079 
0.055


bcboot 
zero 
large 
0.038 
0.077 
0.056 
0.06 
0.062


bcboot 
zero 
large+ 
0.05 
0.052 
0.062 
0.055 
0.048


bcboot 
small 
zero 
0.007 
0.024 
0.038 
0.078 
0.074


bcboot 
medium 
zero 
0.046 
0.068 
0.054 
0.046 
0.051


bcboot 
large 
zero 
0.053 
0.061 
0.052 
0.065 
0.062


bcboot 
large+ 
zero 
0.036 
0.038 
0.045 
0.057 
0.067

X ~ normal; Y residual ~ binomial trials; Model = logistic; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0.001 
0.003 
0


B&K 
zero 
small 
0.001 
0.001 
0.006 
0.012 
0.019


B&K 
zero 
medium 
0.008 
0.015 
0.02 
0.028 
0.029


B&K 
zero 
large 
0.013 
0.016 
0.033 
0.019 
0.017


B&K 
zero 
large+ 
0.031 
0.022 
0.022 
0.022 
0.029


B&K 
small 
zero 
0.003 
0.008 
0.01 
0.021 
0.031


B&K 
medium 
zero 
0.018 
0.024 
0.026 
0.024 
0.033


B&K 
large 
zero 
0.016 
0.027 
0.016 
0.02 
0.027


B&K 
large+ 
zero 
0.016 
0.022 
0.017 
0.028 
0.03


joint sig 
zero 
zero 
0.002 
0.006 
0.001 
0.005 
0


joint sig 
zero 
small 
0.003 
0.003 
0.012 
0.028 
0.041


joint sig 
zero 
medium 
0.016 
0.029 
0.035 
0.05 
0.064


joint sig 
zero 
large 
0.029 
0.042 
0.057 
0.045 
0.032


joint sig 
zero 
large+ 
0.044 
0.045 
0.045 
0.046 
0.05


joint sig 
small 
zero 
0.006 
0.018 
0.014 
0.044 
0.056


joint sig 
medium 
zero 
0.037 
0.036 
0.044 
0.052 
0.06


joint sig 
large 
zero 
0.042 
0.048 
0.048 
0.037 
0.064


joint sig 
large+ 
zero 
0.039 
0.046 
0.039 
0.056 
0.056


F&S 
zero 
zero 
0.011 
0.007 
0.009 
0.015 
0.01


F&S 
zero 
small 
0.008 
0.016 
0.012 
0.018 
0.038


F&S 
zero 
medium 
0.013 
0.02 
0.048 
0.398 
0.812


F&S 
zero 
large 
0.014 
0.057 
0.229 
0.802 
0.991


F&S 
zero 
large+ 
0.028 
0.199 
0.578 
0.975 
1


F&S 
small 
zero 
0.007 
0.015 
0.013 
0.031 
0.036


F&S 
medium 
zero 
0.017 
0.026 
0.041 
0.049 
0.054


F&S 
large 
zero 
0.021 
0.039 
0.043 
0.043 
0.059


F&S 
large+ 
zero 
0.033 
0.04 
0.034 
0.049 
0.055


std F&S 
zero 
zero 
0.019 
0.016 
0.013 
0.017 
0.021


std F&S 
zero 
small 
0.012 
0.025 
0.023 
0.022 
0.021


std F&S 
zero 
medium 
0.024 
0.024 
0.026 
0.017 
0.009


std F&S 
zero 
large 
0.019 
0.013 
0.012 
0.007 
0.013


std F&S 
zero 
large+ 
0.033 
0.021 
0.009 
0.02 
0.046


std F&S 
small 
zero 
0.019 
0.027 
0.036 
0.047 
0.054


std F&S 
medium 
zero 
0.039 
0.054 
0.06 
0.052 
0.058


std F&S 
large 
zero 
0.042 
0.065 
0.055 
0.051 
0.057


std F&S 
large+ 
zero 
0.057 
0.05 
0.038 
0.049 
0.051


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.006 
0.012


Sobel 
zero 
medium 
0.001 
0.004 
0.016 
0.034 
0.054


Sobel 
zero 
large 
0.002 
0.007 
0.033 
0.034 
0.026


Sobel 
zero 
large+ 
0.008 
0.02 
0.037 
0.041 
0.047


Sobel 
small 
zero 
0.001 
0.002 
0.001 
0.015 
0.037


Sobel 
medium 
zero 
0.006 
0.012 
0.034 
0.042 
0.058


Sobel 
large 
zero 
0.014 
0.035 
0.042 
0.035 
0.061


Sobel 
large+ 
zero 
0.03 
0.043 
0.036 
0.055 
0.056


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.004 
0.009


Aroian 
zero 
medium 
0.001 
0.003 
0.012 
0.033 
0.054


Aroian 
zero 
large 
0.001 
0.006 
0.027 
0.03 
0.026


Aroian 
zero 
large+ 
0.007 
0.016 
0.034 
0.041 
0.043


Aroian 
small 
zero 
0 
0.001 
0.001 
0.013 
0.032


Aroian 
medium 
zero 
0.004 
0.011 
0.03 
0.041 
0.058


Aroian 
large 
zero 
0.012 
0.03 
0.039 
0.035 
0.061


Aroian 
large+ 
zero 
0.028 
0.042 
0.036 
0.055 
0.055


Goodman 
zero 
zero 
0.017 
0.03 
0.015 
0.007 
0.015


Goodman 
zero 
small 
0.017 
0.014 
0.01 
0.012 
0.017


Goodman 
zero 
medium 
0.006 
0.008 
0.019 
0.04 
0.058


Goodman 
zero 
large 
0.006 
0.009 
0.036 
0.038 
0.029


Goodman 
zero 
large+ 
0.011 
0.021 
0.04 
0.042 
0.048


Goodman 
small 
zero 
0.008 
0.007 
0.005 
0.018 
0.04


Goodman 
medium 
zero 
0.011 
0.018 
0.035 
0.043 
0.058


Goodman 
large 
zero 
0.021 
0.037 
0.046 
0.035 
0.062


Goodman 
large+ 
zero 
0.034 
0.044 
0.036 
0.055 
0.056


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0.001 
0.006 
0.014


B&R 
zero 
medium 
0.007 
0.007 
0.02 
0.038 
0.059


B&R 
zero 
large 
0.012 
0.013 
0.038 
0.039 
0.027


B&R 
zero 
large+ 
0.023 
0.028 
0.041 
0.045 
0.049


B&R 
small 
zero 
0.003 
0.002 
0.003 
0.017 
0.035


B&R 
medium 
zero 
0.017 
0.02 
0.037 
0.047 
0.061


B&R 
large 
zero 
0.037 
0.047 
0.046 
0.043 
0.058


B&R 
large+ 
zero 
0.056 
0.053 
0.043 
0.052 
0.06


asym dist 
zero 
zero 
0.001 
0.005 
0.002 
0.004 
0


asym dist 
zero 
small 
0.004 
0.003 
0.012 
0.031 
0.049


asym dist 
zero 
medium 
0.021 
0.031 
0.043 
0.055 
0.067


asym dist 
zero 
large 
0.033 
0.049 
0.063 
0.048 
0.034


asym dist 
zero 
large+ 
0.057 
0.051 
0.053 
0.05 
0.051


asym dist 
small 
zero 
0.006 
0.02 
0.016 
0.048 
0.057


asym dist 
medium 
zero 
0.042 
0.041 
0.05 
0.053 
0.06


asym dist 
large 
zero 
0.048 
0.05 
0.051 
0.038 
0.064


asym dist 
large+ 
zero 
0.042 
0.046 
0.04 
0.056 
0.056


pboot 
zero 
zero 
0.003 
0.002 
0 
0.004 
0


pboot 
zero 
small 
0.005 
0.002 
0.006 
0.024 
0.03


pboot 
zero 
medium 
0.019 
0.029 
0.046 
0.056 
0.067


pboot 
zero 
large 
0.032 
0.049 
0.058 
0.049 
0.039


pboot 
zero 
large+ 
0.063 
0.05 
0.053 
0.046 
0.047


pboot 
small 
zero 
0.009 
0.015 
0.013 
0.039 
0.055


pboot 
medium 
zero 
0.051 
0.049 
0.05 
0.057 
0.059


pboot 
large 
zero 
0.055 
0.056 
0.056 
0.046 
0.067


pboot 
large+ 
zero 
0.067 
0.055 
0.048 
0.054 
0.055


bcboot 
zero 
zero 
0.003 
0.006 
0.003 
0.007 
0.004


bcboot 
zero 
small 
0.004 
0.007 
0.021 
0.042 
0.066


bcboot 
zero 
medium 
0.02 
0.044 
0.062 
0.065 
0.075


bcboot 
zero 
large 
0.033 
0.062 
0.07 
0.056 
0.043


bcboot 
zero 
large+ 
0.054 
0.053 
0.053 
0.047 
0.049


bcboot 
small 
zero 
0.009 
0.028 
0.027 
0.071 
0.077


bcboot 
medium 
zero 
0.05 
0.06 
0.058 
0.06 
0.062


bcboot 
large 
zero 
0.048 
0.053 
0.055 
0.047 
0.062


bcboot 
large+ 
zero 
0.039 
0.045 
0.045 
0.056 
0.053

X ~ normal; Y residual ~ binomial trials; Model = probit; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0.001 
0.003 
0.001


B&K 
zero 
medium 
0.002 
0.005 
0.005 
0.007 
0.006


B&K 
zero 
large 
0.002 
0.002 
0.002 
0.004 
0.004


B&K 
zero 
large+ 
0.011 
0.006 
0.007 
0.01 
0.007


B&K 
small 
zero 
0 
0 
0 
0 
0


B&K 
medium 
zero 
0 
0.004 
0.001 
0.003 
0


B&K 
large 
zero 
0.001 
0.004 
0.002 
0.001 
0.001


B&K 
large+ 
zero 
0 
0.001 
0.001 
0.003 
0.002


joint sig 
zero 
zero 
0.003 
0.002 
0.002 
0.002 
0.004


joint sig 
zero 
small 
0.005 
0.011 
0.018 
0.039 
0.049


joint sig 
zero 
medium 
0.018 
0.042 
0.053 
0.038 
0.049


joint sig 
zero 
large 
0.031 
0.047 
0.05 
0.057 
0.05


joint sig 
zero 
large+ 
0.051 
0.041 
0.052 
0.061 
0.052


joint sig 
small 
zero 
0.008 
0.008 
0.022 
0.038 
0.034


joint sig 
medium 
zero 
0.035 
0.05 
0.053 
0.049 
0.058


joint sig 
large 
zero 
0.058 
0.049 
0.053 
0.053 
0.044


joint sig 
large+ 
zero 
0.046 
0.046 
0.053 
0.05 
0.054


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0 
0.001 
0.002 
0.001 
0


F&S 
zero 
large+ 
0.002 
0.002 
0.002 
0.002 
0.002


F&S 
small 
zero 
0.001 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0.008 
0.002 
0.003 
0.005 
0.004


F&S 
large+ 
zero 
0.013 
0.015 
0.015 
0.017 
0.02


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0.001 
0 
0 
0 
0


std F&S 
zero 
medium 
0.001 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0.002 
0.001 
0.002 
0


std F&S 
zero 
large+ 
0.008 
0.002 
0.004 
0.004 
0.001


std F&S 
small 
zero 
0.001 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0.005 
0.002 
0.002 
0.005 
0.004


std F&S 
large+ 
zero 
0.012 
0.014 
0.014 
0.017 
0.019


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.005 
0.012


Sobel 
zero 
medium 
0.001 
0.007 
0.025 
0.026 
0.041


Sobel 
zero 
large 
0.007 
0.02 
0.034 
0.051 
0.047


Sobel 
zero 
large+ 
0.012 
0.025 
0.044 
0.056 
0.047


Sobel 
small 
zero 
0.002 
0.001 
0.005 
0.012 
0.012


Sobel 
medium 
zero 
0.005 
0.029 
0.033 
0.039 
0.054


Sobel 
large 
zero 
0.024 
0.034 
0.046 
0.051 
0.044


Sobel 
large+ 
zero 
0.033 
0.042 
0.051 
0.05 
0.054


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.004 
0.011


Aroian 
zero 
medium 
0.001 
0.004 
0.02 
0.026 
0.038


Aroian 
zero 
large 
0.004 
0.018 
0.031 
0.048 
0.047


Aroian 
zero 
large+ 
0.011 
0.022 
0.039 
0.054 
0.047


Aroian 
small 
zero 
0.002 
0.001 
0.003 
0.007 
0.007


Aroian 
medium 
zero 
0.004 
0.027 
0.031 
0.039 
0.054


Aroian 
large 
zero 
0.02 
0.029 
0.042 
0.051 
0.044


Aroian 
large+ 
zero 
0.03 
0.039 
0.051 
0.05 
0.054


Goodman 
zero 
zero 
0.023 
0.024 
0.023 
0.022 
0.013


Goodman 
zero 
small 
0.012 
0.01 
0.012 
0.008 
0.016


Goodman 
zero 
medium 
0.008 
0.012 
0.027 
0.026 
0.042


Goodman 
zero 
large 
0.011 
0.024 
0.036 
0.053 
0.048


Goodman 
zero 
large+ 
0.017 
0.026 
0.044 
0.058 
0.048


Goodman 
small 
zero 
0.015 
0.005 
0.009 
0.016 
0.017


Goodman 
medium 
zero 
0.011 
0.032 
0.037 
0.042 
0.055


Goodman 
large 
zero 
0.028 
0.037 
0.046 
0.053 
0.044


Goodman 
large+ 
zero 
0.036 
0.043 
0.051 
0.05 
0.054


B&R 
zero 
zero 
0.002 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.002 
0.002 
0.006 
0.013


B&R 
zero 
medium 
0.007 
0.012 
0.028 
0.027 
0.041


B&R 
zero 
large 
0.018 
0.025 
0.037 
0.054 
0.048


B&R 
zero 
large+ 
0.033 
0.035 
0.05 
0.059 
0.05


B&R 
small 
zero 
0.003 
0.001 
0.006 
0.012 
0.014


B&R 
medium 
zero 
0.018 
0.034 
0.038 
0.042 
0.055


B&R 
large 
zero 
0.041 
0.042 
0.047 
0.053 
0.044


B&R 
large+ 
zero 
0.056 
0.051 
0.056 
0.051 
0.054


asym dist 
zero 
zero 
0.005 
0.002 
0.002 
0.001 
0.003


asym dist 
zero 
small 
0.005 
0.013 
0.018 
0.038 
0.054


asym dist 
zero 
medium 
0.022 
0.042 
0.061 
0.043 
0.052


asym dist 
zero 
large 
0.042 
0.056 
0.055 
0.062 
0.052


asym dist 
zero 
large+ 
0.066 
0.05 
0.054 
0.061 
0.052


asym dist 
small 
zero 
0.01 
0.015 
0.026 
0.045 
0.039


asym dist 
medium 
zero 
0.039 
0.054 
0.059 
0.05 
0.059


asym dist 
large 
zero 
0.069 
0.052 
0.054 
0.054 
0.045


asym dist 
large+ 
zero 
0.047 
0.048 
0.055 
0.05 
0.054


pboot 
zero 
zero 
0.002 
0.001 
0.002 
0 
0.001


pboot 
zero 
small 
0.003 
0.01 
0.013 
0.031 
0.05


pboot 
zero 
medium 
0.018 
0.037 
0.059 
0.04 
0.048


pboot 
zero 
large 
0.038 
0.053 
0.051 
0.06 
0.054


pboot 
zero 
large+ 
0.067 
0.047 
0.054 
0.056 
0.052


pboot 
small 
zero 
0.01 
0.009 
0.018 
0.036 
0.033


pboot 
medium 
zero 
0.038 
0.052 
0.057 
0.051 
0.053


pboot 
large 
zero 
0.064 
0.046 
0.053 
0.058 
0.045


pboot 
large+ 
zero 
0.052 
0.053 
0.055 
0.053 
0.053


bcboot 
zero 
zero 
0.007 
0.005 
0.005 
0.004 
0.008


bcboot 
zero 
small 
0.006 
0.015 
0.024 
0.064 
0.083


bcboot 
zero 
medium 
0.024 
0.059 
0.081 
0.054 
0.05


bcboot 
zero 
large 
0.042 
0.061 
0.059 
0.07 
0.056


bcboot 
zero 
large+ 
0.067 
0.049 
0.052 
0.063 
0.053


bcboot 
small 
zero 
0.013 
0.018 
0.037 
0.073 
0.059


bcboot 
medium 
zero 
0.041 
0.06 
0.067 
0.058 
0.078


bcboot 
large 
zero 
0.057 
0.049 
0.052 
0.059 
0.046


bcboot 
large+ 
zero 
0.043 
0.046 
0.054 
0.055 
0.056

X ~ normal; Y residual ~ binomial trials; Model = probit; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0.002


B&K 
zero 
small 
0 
0.001 
0.003 
0.013 
0.017


B&K 
zero 
medium 
0.001 
0.006 
0.011 
0.015 
0.022


B&K 
zero 
large 
0.005 
0.013 
0.016 
0.016 
0.02


B&K 
zero 
large+ 
0.011 
0.01 
0.023 
0.015 
0.025


B&K 
small 
zero 
0 
0 
0.001 
0.006 
0.02


B&K 
medium 
zero 
0.003 
0.004 
0.006 
0.016 
0.012


B&K 
large 
zero 
0.001 
0.003 
0.008 
0.011 
0.016


B&K 
large+ 
zero 
0.003 
0.003 
0.01 
0.023 
0.028


joint sig 
zero 
zero 
0.002 
0.003 
0.003 
0 
0.003


joint sig 
zero 
small 
0.008 
0.007 
0.019 
0.031 
0.037


joint sig 
zero 
medium 
0.021 
0.036 
0.055 
0.047 
0.048


joint sig 
zero 
large 
0.041 
0.056 
0.055 
0.049 
0.053


joint sig 
zero 
large+ 
0.041 
0.051 
0.06 
0.043 
0.062


joint sig 
small 
zero 
0.005 
0.015 
0.022 
0.029 
0.052


joint sig 
medium 
zero 
0.044 
0.044 
0.042 
0.049 
0.053


joint sig 
large 
zero 
0.039 
0.052 
0.053 
0.044 
0.051


joint sig 
large+ 
zero 
0.044 
0.049 
0.04 
0.057 
0.053


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0.003 
0.001 
0 
0.002 
0.003


F&S 
zero 
large+ 
0.005 
0.004 
0.006 
0.009 
0.044


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0.001 
0 
0


F&S 
large 
zero 
0.003 
0.002 
0.003 
0.004 
0.001


F&S 
large+ 
zero 
0.016 
0.016 
0.012 
0.023 
0.026


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.004 
0 
0.001 
0 
0.001


std F&S 
zero 
large+ 
0.007 
0.002 
0.003 
0.003 
0.004


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.001 
0 
0.001 
0 
0


std F&S 
large 
zero 
0.004 
0.002 
0.002 
0.004 
0.002


std F&S 
large+ 
zero 
0.017 
0.016 
0.012 
0.023 
0.026


Sobel 
zero 
zero 
0 
0 
0 
0 
0.001


Sobel 
zero 
small 
0.001 
0.001 
0.001 
0.005 
0.01


Sobel 
zero 
medium 
0.002 
0.003 
0.029 
0.031 
0.045


Sobel 
zero 
large 
0.004 
0.018 
0.033 
0.045 
0.052


Sobel 
zero 
large+ 
0.011 
0.03 
0.046 
0.038 
0.06


Sobel 
small 
zero 
0 
0.001 
0.004 
0.009 
0.022


Sobel 
medium 
zero 
0.014 
0.016 
0.028 
0.041 
0.046


Sobel 
large 
zero 
0.021 
0.039 
0.044 
0.042 
0.05


Sobel 
large+ 
zero 
0.036 
0.048 
0.038 
0.054 
0.053


Aroian 
zero 
zero 
0 
0 
0 
0 
0.001


Aroian 
zero 
small 
0 
0.001 
0.001 
0.003 
0.007


Aroian 
zero 
medium 
0.001 
0.003 
0.029 
0.03 
0.045


Aroian 
zero 
large 
0.003 
0.014 
0.032 
0.043 
0.051


Aroian 
zero 
large+ 
0.008 
0.029 
0.044 
0.037 
0.059


Aroian 
small 
zero 
0 
0.001 
0.002 
0.007 
0.017


Aroian 
medium 
zero 
0.009 
0.012 
0.027 
0.039 
0.045


Aroian 
large 
zero 
0.019 
0.038 
0.044 
0.041 
0.048


Aroian 
large+ 
zero 
0.033 
0.047 
0.037 
0.054 
0.053


Goodman 
zero 
zero 
0.014 
0.022 
0.008 
0.014 
0.016


Goodman 
zero 
small 
0.013 
0.017 
0.013 
0.007 
0.011


Goodman 
zero 
medium 
0.011 
0.011 
0.032 
0.035 
0.046


Goodman 
zero 
large 
0.007 
0.023 
0.039 
0.046 
0.052


Goodman 
zero 
large+ 
0.016 
0.033 
0.048 
0.04 
0.061


Goodman 
small 
zero 
0.012 
0.01 
0.012 
0.013 
0.027


Goodman 
medium 
zero 
0.021 
0.023 
0.031 
0.041 
0.049


Goodman 
large 
zero 
0.026 
0.043 
0.045 
0.042 
0.05


Goodman 
large+ 
zero 
0.039 
0.048 
0.039 
0.055 
0.053


B&R 
zero 
zero 
0 
0 
0 
0 
0.001


B&R 
zero 
small 
0.001 
0.001 
0.002 
0.005 
0.01


B&R 
zero 
medium 
0.007 
0.011 
0.032 
0.034 
0.046


B&R 
zero 
large 
0.013 
0.028 
0.041 
0.046 
0.053


B&R 
zero 
large+ 
0.029 
0.04 
0.054 
0.043 
0.061


B&R 
small 
zero 
0.001 
0.002 
0.004 
0.009 
0.022


B&R 
medium 
zero 
0.025 
0.026 
0.032 
0.043 
0.05


B&R 
large 
zero 
0.032 
0.048 
0.051 
0.044 
0.051


B&R 
large+ 
zero 
0.048 
0.052 
0.044 
0.059 
0.053


asym dist 
zero 
zero 
0.003 
0.002 
0.002 
0 
0.003


asym dist 
zero 
small 
0.006 
0.007 
0.023 
0.031 
0.04


asym dist 
zero 
medium 
0.024 
0.044 
0.069 
0.053 
0.052


asym dist 
zero 
large 
0.05 
0.068 
0.061 
0.051 
0.053


asym dist 
zero 
large+ 
0.054 
0.056 
0.062 
0.046 
0.063


asym dist 
small 
zero 
0.006 
0.016 
0.027 
0.039 
0.055


asym dist 
medium 
zero 
0.049 
0.046 
0.046 
0.051 
0.053


asym dist 
large 
zero 
0.044 
0.053 
0.053 
0.046 
0.051


asym dist 
large+ 
zero 
0.044 
0.049 
0.042 
0.058 
0.053


pboot 
zero 
zero 
0.002 
0.002 
0.001 
0 
0.003


pboot 
zero 
small 
0.007 
0.005 
0.017 
0.029 
0.038


pboot 
zero 
medium 
0.019 
0.039 
0.059 
0.052 
0.053


pboot 
zero 
large 
0.041 
0.065 
0.058 
0.054 
0.061


pboot 
zero 
large+ 
0.06 
0.055 
0.06 
0.045 
0.057


pboot 
small 
zero 
0.006 
0.013 
0.017 
0.032 
0.049


pboot 
medium 
zero 
0.048 
0.042 
0.047 
0.048 
0.052


pboot 
large 
zero 
0.048 
0.056 
0.055 
0.042 
0.053


pboot 
large+ 
zero 
0.05 
0.05 
0.038 
0.058 
0.054


bcboot 
zero 
zero 
0.002 
0.009 
0.007 
0.001 
0.005


bcboot 
zero 
small 
0.009 
0.016 
0.027 
0.065 
0.067


bcboot 
zero 
medium 
0.026 
0.057 
0.076 
0.06 
0.056


bcboot 
zero 
large 
0.052 
0.076 
0.072 
0.06 
0.06


bcboot 
zero 
large+ 
0.054 
0.063 
0.064 
0.048 
0.058


bcboot 
small 
zero 
0.008 
0.019 
0.038 
0.05 
0.074


bcboot 
medium 
zero 
0.06 
0.052 
0.054 
0.051 
0.054


bcboot 
large 
zero 
0.05 
0.054 
0.055 
0.046 
0.054


bcboot 
large+ 
zero 
0.039 
0.044 
0.037 
0.057 
0.05

X ~ normal; Y residual ~ binomial trials; Model = probit; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.001 
0 
0.002 
0.001 
0


B&K 
zero 
small 
0 
0.002 
0.005 
0.007 
0.018


B&K 
zero 
medium 
0.01 
0.019 
0.018 
0.028 
0.023


B&K 
zero 
large 
0.008 
0.016 
0.02 
0.026 
0.017


B&K 
zero 
large+ 
0.021 
0.027 
0.017 
0.023 
0.026


B&K 
small 
zero 
0.003 
0.001 
0.016 
0.021 
0.022


B&K 
medium 
zero 
0.012 
0.018 
0.025 
0.026 
0.024


B&K 
large 
zero 
0.016 
0.008 
0.022 
0.023 
0.022


B&K 
large+ 
zero 
0.008 
0.013 
0.021 
0.021 
0.029


joint sig 
zero 
zero 
0.005 
0.005 
0.003 
0.001 
0.001


joint sig 
zero 
small 
0.005 
0.004 
0.017 
0.022 
0.034


joint sig 
zero 
medium 
0.02 
0.038 
0.048 
0.051 
0.045


joint sig 
zero 
large 
0.036 
0.048 
0.054 
0.049 
0.037


joint sig 
zero 
large+ 
0.047 
0.047 
0.045 
0.049 
0.056


joint sig 
small 
zero 
0.016 
0.012 
0.032 
0.041 
0.038


joint sig 
medium 
zero 
0.036 
0.055 
0.056 
0.05 
0.051


joint sig 
large 
zero 
0.051 
0.037 
0.047 
0.053 
0.042


joint sig 
large+ 
zero 
0.042 
0.042 
0.058 
0.053 
0.057


F&S 
zero 
zero 
0.002 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.002 
0 
0.001 
0.001 
0.004


F&S 
zero 
large 
0.004 
0.005 
0.011 
0.02 
0.073


F&S 
zero 
large+ 
0.007 
0.012 
0.061 
0.157 
0.405


F&S 
small 
zero 
0.003 
0 
0 
0 
0


F&S 
medium 
zero 
0.002 
0.003 
0.001 
0 
0.001


F&S 
large 
zero 
0.008 
0.002 
0.004 
0.01 
0.001


F&S 
large+ 
zero 
0.013 
0.014 
0.028 
0.027 
0.029


std F&S 
zero 
zero 
0.001 
0 
0 
0 
0


std F&S 
zero 
small 
0.001 
0 
0 
0 
0


std F&S 
zero 
medium 
0.005 
0 
0 
0 
0


std F&S 
zero 
large 
0.007 
0.003 
0 
0 
0.001


std F&S 
zero 
large+ 
0.009 
0.009 
0.002 
0.002 
0.003


std F&S 
small 
zero 
0.002 
0 
0 
0 
0


std F&S 
medium 
zero 
0.005 
0.003 
0.001 
0 
0.001


std F&S 
large 
zero 
0.012 
0.001 
0.004 
0.01 
0.001


std F&S 
large+ 
zero 
0.017 
0.015 
0.027 
0.024 
0.027


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.004 
0.005


Sobel 
zero 
medium 
0.002 
0.009 
0.014 
0.038 
0.04


Sobel 
zero 
large 
0.01 
0.022 
0.036 
0.039 
0.036


Sobel 
zero 
large+ 
0.012 
0.029 
0.036 
0.046 
0.054


Sobel 
small 
zero 
0.001 
0.002 
0.005 
0.017 
0.023


Sobel 
medium 
zero 
0.007 
0.028 
0.042 
0.042 
0.048


Sobel 
large 
zero 
0.025 
0.026 
0.038 
0.05 
0.042


Sobel 
large+ 
zero 
0.032 
0.039 
0.058 
0.052 
0.056


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0.002 
0.003 
0.005


Aroian 
zero 
medium 
0.002 
0.006 
0.01 
0.035 
0.037


Aroian 
zero 
large 
0.007 
0.019 
0.036 
0.039 
0.035


Aroian 
zero 
large+ 
0.007 
0.027 
0.032 
0.045 
0.054


Aroian 
small 
zero 
0 
0.002 
0.004 
0.014 
0.022


Aroian 
medium 
zero 
0.005 
0.025 
0.04 
0.042 
0.047


Aroian 
large 
zero 
0.021 
0.024 
0.037 
0.05 
0.042


Aroian 
large+ 
zero 
0.029 
0.037 
0.057 
0.052 
0.055


Goodman 
zero 
zero 
0.021 
0.014 
0.029 
0.02 
0.029


Goodman 
zero 
small 
0.011 
0.007 
0.017 
0.006 
0.011


Goodman 
zero 
medium 
0.008 
0.013 
0.02 
0.04 
0.041


Goodman 
zero 
large 
0.014 
0.025 
0.041 
0.043 
0.036


Goodman 
zero 
large+ 
0.021 
0.034 
0.036 
0.046 
0.054


Goodman 
small 
zero 
0.025 
0.007 
0.008 
0.022 
0.027


Goodman 
medium 
zero 
0.013 
0.031 
0.046 
0.046 
0.049


Goodman 
large 
zero 
0.028 
0.028 
0.043 
0.051 
0.042


Goodman 
large+ 
zero 
0.037 
0.04 
0.058 
0.053 
0.056


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.001 
0.002 
0.004 
0.005


B&R 
zero 
medium 
0.006 
0.014 
0.018 
0.039 
0.041


B&R 
zero 
large 
0.014 
0.027 
0.04 
0.045 
0.036


B&R 
zero 
large+ 
0.031 
0.039 
0.039 
0.047 
0.056


B&R 
small 
zero 
0.004 
0.003 
0.005 
0.019 
0.023


B&R 
medium 
zero 
0.016 
0.033 
0.045 
0.048 
0.05


B&R 
large 
zero 
0.041 
0.034 
0.046 
0.053 
0.042


B&R 
large+ 
zero 
0.05 
0.05 
0.061 
0.054 
0.057


asym dist 
zero 
zero 
0.004 
0.005 
0.002 
0 
0.001


asym dist 
zero 
small 
0.006 
0.004 
0.016 
0.024 
0.038


asym dist 
zero 
medium 
0.023 
0.045 
0.049 
0.059 
0.047


asym dist 
zero 
large 
0.039 
0.052 
0.058 
0.052 
0.038


asym dist 
zero 
large+ 
0.057 
0.059 
0.053 
0.049 
0.057


asym dist 
small 
zero 
0.017 
0.011 
0.03 
0.046 
0.043


asym dist 
medium 
zero 
0.04 
0.059 
0.062 
0.051 
0.053


asym dist 
large 
zero 
0.057 
0.038 
0.049 
0.053 
0.042


asym dist 
large+ 
zero 
0.046 
0.045 
0.058 
0.054 
0.057


pboot 
zero 
zero 
0.004 
0.004 
0 
0 
0.001


pboot 
zero 
small 
0.005 
0.005 
0.011 
0.019 
0.03


pboot 
zero 
medium 
0.017 
0.04 
0.041 
0.056 
0.046


pboot 
zero 
large 
0.043 
0.051 
0.062 
0.053 
0.036


pboot 
zero 
large+ 
0.059 
0.056 
0.056 
0.055 
0.055


pboot 
small 
zero 
0.016 
0.011 
0.025 
0.039 
0.042


pboot 
medium 
zero 
0.035 
0.052 
0.064 
0.051 
0.053


pboot 
large 
zero 
0.053 
0.042 
0.048 
0.054 
0.046


pboot 
large+ 
zero 
0.052 
0.053 
0.056 
0.052 
0.06


bcboot 
zero 
zero 
0.006 
0.006 
0.002 
0.004 
0.002


bcboot 
zero 
small 
0.009 
0.009 
0.027 
0.033 
0.057


bcboot 
zero 
medium 
0.024 
0.055 
0.071 
0.068 
0.052


bcboot 
zero 
large 
0.047 
0.065 
0.072 
0.056 
0.041


bcboot 
zero 
large+ 
0.053 
0.06 
0.056 
0.052 
0.061


bcboot 
small 
zero 
0.019 
0.022 
0.045 
0.064 
0.06


bcboot 
medium 
zero 
0.042 
0.075 
0.068 
0.055 
0.056


bcboot 
large 
zero 
0.052 
0.04 
0.05 
0.056 
0.047


bcboot 
large+ 
zero 
0.04 
0.046 
0.057 
0.05 
0.056

X ~ normal; Y residual ~ binomial trials; Model = probit; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0.002 
0 
0.001


B&K 
zero 
small 
0.001 
0.007 
0.006 
0.015 
0.022


B&K 
zero 
medium 
0.004 
0.016 
0.027 
0.029 
0.021


B&K 
zero 
large 
0.01 
0.029 
0.017 
0.029 
0.026


B&K 
zero 
large+ 
0.015 
0.023 
0.022 
0.031 
0.016


B&K 
small 
zero 
0.001 
0.003 
0.012 
0.016 
0.023


B&K 
medium 
zero 
0.012 
0.024 
0.021 
0.021 
0.024


B&K 
large 
zero 
0.016 
0.024 
0.019 
0.029 
0.017


B&K 
large+ 
zero 
0.018 
0.016 
0.017 
0.021 
0.033


joint sig 
zero 
zero 
0.002 
0.002 
0.004 
0.002 
0.003


joint sig 
zero 
small 
0.004 
0.01 
0.012 
0.027 
0.044


joint sig 
zero 
medium 
0.015 
0.031 
0.049 
0.057 
0.047


joint sig 
zero 
large 
0.028 
0.062 
0.049 
0.056 
0.061


joint sig 
zero 
large+ 
0.04 
0.045 
0.055 
0.052 
0.042


joint sig 
small 
zero 
0.007 
0.014 
0.025 
0.045 
0.052


joint sig 
medium 
zero 
0.041 
0.054 
0.043 
0.042 
0.049


joint sig 
large 
zero 
0.048 
0.05 
0.049 
0.061 
0.057


joint sig 
large+ 
zero 
0.044 
0.039 
0.04 
0.056 
0.066


F&S 
zero 
zero 
0.004 
0.001 
0 
0 
0


F&S 
zero 
small 
0.002 
0.003 
0.002 
0 
0


F&S 
zero 
medium 
0.004 
0.005 
0.004 
0.009 
0.024


F&S 
zero 
large 
0.007 
0.011 
0.034 
0.11 
0.308


F&S 
zero 
large+ 
0.019 
0.053 
0.125 
0.451 
0.815


F&S 
small 
zero 
0.007 
0.002 
0.001 
0 
0


F&S 
medium 
zero 
0.011 
0.005 
0.002 
0 
0.002


F&S 
large 
zero 
0.009 
0.012 
0.009 
0.021 
0.008


F&S 
large+ 
zero 
0.021 
0.025 
0.023 
0.03 
0.04


std F&S 
zero 
zero 
0.002 
0.001 
0.001 
0 
0


std F&S 
zero 
small 
0.001 
0.002 
0.002 
0 
0


std F&S 
zero 
medium 
0.005 
0.005 
0 
0 
0


std F&S 
zero 
large 
0.008 
0.007 
0.003 
0 
0


std F&S 
zero 
large+ 
0.014 
0.014 
0.002 
0.01 
0.003


std F&S 
small 
zero 
0.003 
0.003 
0.001 
0 
0


std F&S 
medium 
zero 
0.018 
0.014 
0.001 
0.001 
0.002


std F&S 
large 
zero 
0.024 
0.014 
0.009 
0.021 
0.008


std F&S 
large+ 
zero 
0.028 
0.025 
0.023 
0.03 
0.043


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.004 
0.009


Sobel 
zero 
medium 
0.001 
0.005 
0.016 
0.046 
0.039


Sobel 
zero 
large 
0.003 
0.025 
0.032 
0.05 
0.056


Sobel 
zero 
large+ 
0.006 
0.024 
0.047 
0.05 
0.041


Sobel 
small 
zero 
0.001 
0.001 
0.004 
0.014 
0.035


Sobel 
medium 
zero 
0.01 
0.022 
0.034 
0.04 
0.044


Sobel 
large 
zero 
0.018 
0.036 
0.043 
0.058 
0.054


Sobel 
large+ 
zero 
0.032 
0.035 
0.039 
0.055 
0.066


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0.001 
0.003 
0.008


Aroian 
zero 
medium 
0.001 
0.003 
0.013 
0.043 
0.038


Aroian 
zero 
large 
0.002 
0.019 
0.027 
0.047 
0.056


Aroian 
zero 
large+ 
0.004 
0.02 
0.044 
0.049 
0.04


Aroian 
small 
zero 
0.001 
0.001 
0 
0.012 
0.026


Aroian 
medium 
zero 
0.009 
0.02 
0.032 
0.038 
0.042


Aroian 
large 
zero 
0.015 
0.033 
0.041 
0.058 
0.053


Aroian 
large+ 
zero 
0.031 
0.034 
0.039 
0.054 
0.066


Goodman 
zero 
zero 
0.022 
0.02 
0.021 
0.03 
0.019


Goodman 
zero 
small 
0.02 
0.021 
0.006 
0.006 
0.011


Goodman 
zero 
medium 
0.003 
0.006 
0.019 
0.049 
0.042


Goodman 
zero 
large 
0.004 
0.032 
0.035 
0.05 
0.06


Goodman 
zero 
large+ 
0.012 
0.03 
0.052 
0.05 
0.041


Goodman 
small 
zero 
0.012 
0.009 
0.009 
0.017 
0.037


Goodman 
medium 
zero 
0.016 
0.027 
0.035 
0.04 
0.044


Goodman 
large 
zero 
0.021 
0.038 
0.045 
0.059 
0.055


Goodman 
large+ 
zero 
0.035 
0.036 
0.04 
0.055 
0.066


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.002 
0.004 
0.009


B&R 
zero 
medium 
0.005 
0.005 
0.017 
0.05 
0.04


B&R 
zero 
large 
0.01 
0.035 
0.034 
0.051 
0.059


B&R 
zero 
large+ 
0.022 
0.035 
0.054 
0.053 
0.042


B&R 
small 
zero 
0.002 
0.001 
0.004 
0.014 
0.032


B&R 
medium 
zero 
0.021 
0.029 
0.037 
0.039 
0.046


B&R 
large 
zero 
0.032 
0.045 
0.049 
0.062 
0.055


B&R 
large+ 
zero 
0.053 
0.043 
0.041 
0.056 
0.067


asym dist 
zero 
zero 
0.002 
0.002 
0.004 
0.002 
0.001


asym dist 
zero 
small 
0.005 
0.009 
0.01 
0.03 
0.046


asym dist 
zero 
medium 
0.017 
0.034 
0.058 
0.065 
0.049


asym dist 
zero 
large 
0.037 
0.073 
0.058 
0.057 
0.061


asym dist 
zero 
large+ 
0.05 
0.05 
0.059 
0.055 
0.043


asym dist 
small 
zero 
0.006 
0.019 
0.026 
0.05 
0.06


asym dist 
medium 
zero 
0.045 
0.059 
0.049 
0.045 
0.05


asym dist 
large 
zero 
0.053 
0.056 
0.051 
0.061 
0.058


asym dist 
large+ 
zero 
0.046 
0.042 
0.041 
0.056 
0.066


pboot 
zero 
zero 
0.002 
0.002 
0.004 
0.002 
0.001


pboot 
zero 
small 
0.003 
0.007 
0.006 
0.021 
0.042


pboot 
zero 
medium 
0.021 
0.032 
0.058 
0.064 
0.049


pboot 
zero 
large 
0.034 
0.065 
0.044 
0.053 
0.061


pboot 
zero 
large+ 
0.053 
0.054 
0.061 
0.051 
0.048


pboot 
small 
zero 
0.006 
0.014 
0.021 
0.042 
0.052


pboot 
medium 
zero 
0.043 
0.054 
0.048 
0.047 
0.046


pboot 
large 
zero 
0.06 
0.06 
0.054 
0.059 
0.058


pboot 
large+ 
zero 
0.052 
0.048 
0.044 
0.056 
0.069


bcboot 
zero 
zero 
0.003 
0.003 
0.007 
0.003 
0.008


bcboot 
zero 
small 
0.005 
0.016 
0.019 
0.043 
0.068


bcboot 
zero 
medium 
0.022 
0.048 
0.083 
0.074 
0.055


bcboot 
zero 
large 
0.043 
0.079 
0.055 
0.059 
0.062


bcboot 
zero 
large+ 
0.054 
0.051 
0.061 
0.056 
0.048


bcboot 
small 
zero 
0.008 
0.025 
0.038 
0.076 
0.075


bcboot 
medium 
zero 
0.05 
0.071 
0.056 
0.047 
0.049


bcboot 
large 
zero 
0.055 
0.06 
0.054 
0.061 
0.064


bcboot 
large+ 
zero 
0.041 
0.042 
0.044 
0.055 
0.067

X ~ normal; Y residual ~ binomial trials; Model = probit; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0 
0.003 
0


B&K 
zero 
small 
0.001 
0.001 
0.006 
0.012 
0.019


B&K 
zero 
medium 
0.007 
0.015 
0.02 
0.028 
0.029


B&K 
zero 
large 
0.013 
0.016 
0.033 
0.019 
0.017


B&K 
zero 
large+ 
0.031 
0.022 
0.022 
0.022 
0.029


B&K 
small 
zero 
0.004 
0.009 
0.01 
0.022 
0.029


B&K 
medium 
zero 
0.019 
0.031 
0.029 
0.021 
0.03


B&K 
large 
zero 
0.017 
0.028 
0.017 
0.021 
0.03


B&K 
large+ 
zero 
0.022 
0.023 
0.017 
0.028 
0.031


joint sig 
zero 
zero 
0.002 
0.007 
0 
0.005 
0


joint sig 
zero 
small 
0.003 
0.003 
0.012 
0.028 
0.042


joint sig 
zero 
medium 
0.015 
0.029 
0.035 
0.05 
0.064


joint sig 
zero 
large 
0.03 
0.042 
0.057 
0.045 
0.032


joint sig 
zero 
large+ 
0.044 
0.045 
0.045 
0.046 
0.05


joint sig 
small 
zero 
0.008 
0.021 
0.014 
0.045 
0.055


joint sig 
medium 
zero 
0.045 
0.049 
0.048 
0.049 
0.058


joint sig 
large 
zero 
0.047 
0.054 
0.05 
0.042 
0.065


joint sig 
large+ 
zero 
0.045 
0.049 
0.042 
0.056 
0.059


F&S 
zero 
zero 
0.019 
0.019 
0.006 
0.005 
0


F&S 
zero 
small 
0.024 
0.014 
0.02 
0.018 
0.024


F&S 
zero 
medium 
0.024 
0.047 
0.073 
0.173 
0.422


F&S 
zero 
large 
0.032 
0.069 
0.163 
0.501 
0.867


F&S 
zero 
large+ 
0.036 
0.145 
0.409 
0.865 
0.996


F&S 
small 
zero 
0.016 
0.024 
0.016 
0.012 
0.011


F&S 
medium 
zero 
0.039 
0.027 
0.034 
0.046 
0.029


F&S 
large 
zero 
0.038 
0.046 
0.05 
0.033 
0.046


F&S 
large+ 
zero 
0.045 
0.041 
0.034 
0.041 
0.049


std F&S 
zero 
zero 
0.011 
0.006 
0.003 
0.004 
0


std F&S 
zero 
small 
0.015 
0.013 
0.015 
0.011 
0.004


std F&S 
zero 
medium 
0.016 
0.023 
0.016 
0.011 
0.007


std F&S 
zero 
large 
0.034 
0.018 
0.019 
0.001 
0.006


std F&S 
zero 
large+ 
0.03 
0.022 
0.012 
0.003 
0.008


std F&S 
small 
zero 
0.007 
0.013 
0.02 
0.015 
0.012


std F&S 
medium 
zero 
0.032 
0.038 
0.043 
0.044 
0.037


std F&S 
large 
zero 
0.035 
0.051 
0.051 
0.036 
0.045


std F&S 
large+ 
zero 
0.057 
0.051 
0.033 
0.041 
0.049


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.006 
0.012


Sobel 
zero 
medium 
0.001 
0.004 
0.017 
0.034 
0.054


Sobel 
zero 
large 
0.002 
0.008 
0.034 
0.036 
0.026


Sobel 
zero 
large+ 
0.011 
0.021 
0.04 
0.041 
0.047


Sobel 
small 
zero 
0.001 
0.002 
0.002 
0.015 
0.037


Sobel 
medium 
zero 
0.012 
0.017 
0.033 
0.045 
0.058


Sobel 
large 
zero 
0.025 
0.039 
0.044 
0.042 
0.063


Sobel 
large+ 
zero 
0.037 
0.047 
0.039 
0.055 
0.058


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.004 
0.008


Aroian 
zero 
medium 
0.001 
0.004 
0.014 
0.033 
0.054


Aroian 
zero 
large 
0.002 
0.006 
0.03 
0.032 
0.026


Aroian 
zero 
large+ 
0.008 
0.02 
0.035 
0.041 
0.046


Aroian 
small 
zero 
0.001 
0.002 
0.001 
0.013 
0.03


Aroian 
medium 
zero 
0.007 
0.013 
0.032 
0.043 
0.056


Aroian 
large 
zero 
0.018 
0.036 
0.04 
0.041 
0.063


Aroian 
large+ 
zero 
0.035 
0.045 
0.038 
0.055 
0.058


Goodman 
zero 
zero 
0.017 
0.018 
0.024 
0.015 
0.02


Goodman 
zero 
small 
0.016 
0.02 
0.012 
0.007 
0.017


Goodman 
zero 
medium 
0.008 
0.008 
0.02 
0.041 
0.059


Goodman 
zero 
large 
0.01 
0.012 
0.036 
0.039 
0.03


Goodman 
zero 
large+ 
0.015 
0.022 
0.04 
0.043 
0.049


Goodman 
small 
zero 
0.009 
0.01 
0.006 
0.019 
0.043


Goodman 
medium 
zero 
0.014 
0.019 
0.034 
0.047 
0.058


Goodman 
large 
zero 
0.028 
0.043 
0.046 
0.042 
0.064


Goodman 
large+ 
zero 
0.038 
0.048 
0.04 
0.055 
0.058


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0.001 
0.006 
0.014


B&R 
zero 
medium 
0.007 
0.007 
0.02 
0.038 
0.059


B&R 
zero 
large 
0.012 
0.013 
0.038 
0.039 
0.027


B&R 
zero 
large+ 
0.023 
0.028 
0.041 
0.045 
0.049


B&R 
small 
zero 
0.003 
0.002 
0.003 
0.017 
0.035


B&R 
medium 
zero 
0.017 
0.02 
0.037 
0.047 
0.061


B&R 
large 
zero 
0.037 
0.047 
0.046 
0.043 
0.058


B&R 
large+ 
zero 
0.056 
0.053 
0.043 
0.052 
0.06


asym dist 
zero 
zero 
0.002 
0.006 
0.001 
0.005 
0


asym dist 
zero 
small 
0.004 
0.003 
0.011 
0.03 
0.046


asym dist 
zero 
medium 
0.02 
0.031 
0.044 
0.055 
0.067


asym dist 
zero 
large 
0.032 
0.047 
0.063 
0.048 
0.034


asym dist 
zero 
large+ 
0.059 
0.05 
0.053 
0.05 
0.051


asym dist 
small 
zero 
0.007 
0.022 
0.016 
0.05 
0.063


asym dist 
medium 
zero 
0.047 
0.05 
0.057 
0.052 
0.06


asym dist 
large 
zero 
0.052 
0.057 
0.051 
0.043 
0.065


asym dist 
large+ 
zero 
0.048 
0.052 
0.042 
0.056 
0.059


pboot 
zero 
zero 
0.003 
0.001 
0 
0.004 
0


pboot 
zero 
small 
0.005 
0.002 
0.005 
0.023 
0.031


pboot 
zero 
medium 
0.019 
0.031 
0.046 
0.056 
0.067


pboot 
zero 
large 
0.032 
0.051 
0.058 
0.049 
0.039


pboot 
zero 
large+ 
0.063 
0.05 
0.053 
0.046 
0.047


pboot 
small 
zero 
0.009 
0.018 
0.013 
0.04 
0.057


pboot 
medium 
zero 
0.053 
0.05 
0.05 
0.055 
0.064


pboot 
large 
zero 
0.052 
0.058 
0.063 
0.046 
0.065


pboot 
large+ 
zero 
0.067 
0.054 
0.047 
0.057 
0.056


bcboot 
zero 
zero 
0.003 
0.008 
0.002 
0.007 
0.004


bcboot 
zero 
small 
0.004 
0.007 
0.024 
0.041 
0.067


bcboot 
zero 
medium 
0.024 
0.047 
0.064 
0.065 
0.074


bcboot 
zero 
large 
0.035 
0.065 
0.07 
0.057 
0.044


bcboot 
zero 
large+ 
0.058 
0.055 
0.05 
0.047 
0.049


bcboot 
small 
zero 
0.01 
0.033 
0.033 
0.071 
0.08


bcboot 
medium 
zero 
0.055 
0.06 
0.058 
0.057 
0.067


bcboot 
large 
zero 
0.051 
0.059 
0.061 
0.048 
0.062


bcboot 
large+ 
zero 
0.042 
0.049 
0.044 
0.056 
0.055

X ~ binary; Y residual ~ normal; Model = logistic; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0 
0 
0.005


B&K 
zero 
medium 
0.001 
0.001 
0 
0.005 
0.003


B&K 
zero 
large 
0.005 
0.006 
0.008 
0.008 
0.005


B&K 
zero 
large+ 
0.006 
0.01 
0.015 
0.011 
0.009


B&K 
small 
zero 
0 
0 
0.001 
0 
0


B&K 
medium 
zero 
0.001 
0 
0 
0 
0


B&K 
large 
zero 
0 
0 
0.002 
0.003 
0


B&K 
large+ 
zero 
0 
0.002 
0 
0 
0.002


joint sig 
zero 
zero 
0.001 
0.002 
0.001 
0.001 
0.003


joint sig 
zero 
small 
0.005 
0.008 
0.021 
0.032 
0.052


joint sig 
zero 
medium 
0.027 
0.031 
0.047 
0.048 
0.044


joint sig 
zero 
large 
0.034 
0.047 
0.057 
0.046 
0.043


joint sig 
zero 
large+ 
0.052 
0.051 
0.063 
0.048 
0.044


joint sig 
small 
zero 
0.007 
0.006 
0.012 
0.015 
0.031


joint sig 
medium 
zero 
0.01 
0.027 
0.045 
0.049 
0.046


joint sig 
large 
zero 
0.02 
0.035 
0.05 
0.051 
0.043


joint sig 
large+ 
zero 
0.043 
0.061 
0.043 
0.05 
0.058


F&S 
zero 
zero 
0 
0 
0 
0.001 
0


F&S 
zero 
small 
0.001 
0 
0.002 
0.005 
0.022


F&S 
zero 
medium 
0.001 
0.01 
0.019 
0.038 
0.041


F&S 
zero 
large 
0.008 
0.025 
0.042 
0.042 
0.033


F&S 
zero 
large+ 
0.024 
0.025 
0.047 
0.039 
0.057


F&S 
small 
zero 
0 
0 
0 
0.003 
0.002


F&S 
medium 
zero 
0 
0.004 
0.006 
0.019 
0.032


F&S 
large 
zero 
0.003 
0.006 
0.02 
0.038 
0.039


F&S 
large+ 
zero 
0.016 
0.033 
0.035 
0.046 
0.056


std F&S 
zero 
zero 
0 
0 
0 
0.001 
0


std F&S 
zero 
small 
0.001 
0.001 
0.002 
0.007 
0.021


std F&S 
zero 
medium 
0.003 
0.006 
0.023 
0.037 
0.042


std F&S 
zero 
large 
0.015 
0.026 
0.047 
0.044 
0.039


std F&S 
zero 
large+ 
0.032 
0.031 
0.054 
0.041 
0.047


std F&S 
small 
zero 
0 
0 
0 
0.003 
0.003


std F&S 
medium 
zero 
0.002 
0.005 
0.007 
0.019 
0.032


std F&S 
large 
zero 
0.004 
0.006 
0.021 
0.038 
0.039


std F&S 
large+ 
zero 
0.019 
0.032 
0.036 
0.046 
0.055


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0 
0.002 
0.005 
0.021


Sobel 
zero 
medium 
0 
0.005 
0.021 
0.039 
0.04


Sobel 
zero 
large 
0.006 
0.021 
0.045 
0.037 
0.041


Sobel 
zero 
large+ 
0.019 
0.033 
0.052 
0.042 
0.043


Sobel 
small 
zero 
0 
0 
0 
0.004 
0.002


Sobel 
medium 
zero 
0 
0.005 
0.005 
0.021 
0.032


Sobel 
large 
zero 
0.002 
0.007 
0.021 
0.039 
0.039


Sobel 
large+ 
zero 
0.016 
0.033 
0.038 
0.046 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0 
0.002 
0.003 
0.019


Aroian 
zero 
medium 
0 
0.003 
0.019 
0.034 
0.04


Aroian 
zero 
large 
0.004 
0.018 
0.041 
0.037 
0.04


Aroian 
zero 
large+ 
0.016 
0.026 
0.049 
0.04 
0.042


Aroian 
small 
zero 
0 
0 
0 
0.003 
0.002


Aroian 
medium 
zero 
0 
0.004 
0.005 
0.016 
0.027


Aroian 
large 
zero 
0.001 
0.006 
0.019 
0.037 
0.038


Aroian 
large+ 
zero 
0.015 
0.031 
0.035 
0.044 
0.057


Goodman 
zero 
zero 
0.016 
0.019 
0.02 
0.012 
0.018


Goodman 
zero 
small 
0.009 
0.015 
0.013 
0.013 
0.022


Goodman 
zero 
medium 
0.006 
0.009 
0.023 
0.044 
0.042


Goodman 
zero 
large 
0.01 
0.027 
0.048 
0.038 
0.041


Goodman 
zero 
large+ 
0.023 
0.033 
0.055 
0.043 
0.043


Goodman 
small 
zero 
0.027 
0.017 
0.011 
0.011 
0.007


Goodman 
medium 
zero 
0.009 
0.013 
0.011 
0.023 
0.035


Goodman 
large 
zero 
0.005 
0.008 
0.025 
0.043 
0.041


Goodman 
large+ 
zero 
0.025 
0.035 
0.038 
0.047 
0.057


B&R 
zero 
zero 
0 
0 
0 
0.001 
0


B&R 
zero 
small 
0.003 
0.002 
0.003 
0.006 
0.021


B&R 
zero 
medium 
0.007 
0.012 
0.024 
0.042 
0.041


B&R 
zero 
large 
0.023 
0.03 
0.049 
0.042 
0.041


B&R 
zero 
large+ 
0.048 
0.049 
0.063 
0.049 
0.045


B&R 
small 
zero 
0 
0.001 
0 
0.004 
0.002


B&R 
medium 
zero 
0.002 
0.006 
0.01 
0.022 
0.033


B&R 
large 
zero 
0.012 
0.01 
0.027 
0.043 
0.041


B&R 
large+ 
zero 
0.033 
0.044 
0.04 
0.049 
0.057


asym dist 
zero 
zero 
0.001 
0.002 
0 
0.001 
0.003


asym dist 
zero 
small 
0.006 
0.008 
0.02 
0.038 
0.057


asym dist 
zero 
medium 
0.026 
0.037 
0.056 
0.051 
0.046


asym dist 
zero 
large 
0.04 
0.056 
0.06 
0.047 
0.043


asym dist 
zero 
large+ 
0.064 
0.051 
0.066 
0.051 
0.046


asym dist 
small 
zero 
0.007 
0.007 
0.012 
0.019 
0.032


asym dist 
medium 
zero 
0.009 
0.027 
0.048 
0.052 
0.049


asym dist 
large 
zero 
0.021 
0.04 
0.055 
0.053 
0.046


asym dist 
large+ 
zero 
0.046 
0.066 
0.046 
0.05 
0.059


pboot 
zero 
zero 
0.001 
0.002 
0 
0.001 
0.003


pboot 
zero 
small 
0.006 
0.007 
0.017 
0.026 
0.051


pboot 
zero 
medium 
0.026 
0.032 
0.052 
0.054 
0.046


pboot 
zero 
large 
0.037 
0.052 
0.06 
0.044 
0.044


pboot 
zero 
large+ 
0.061 
0.05 
0.064 
0.053 
0.046


pboot 
small 
zero 
0.006 
0.006 
0.009 
0.013 
0.025


pboot 
medium 
zero 
0.013 
0.022 
0.038 
0.045 
0.042


pboot 
large 
zero 
0.022 
0.036 
0.055 
0.054 
0.046


pboot 
large+ 
zero 
0.054 
0.065 
0.045 
0.051 
0.061


bcboot 
zero 
zero 
0.003 
0.002 
0.004 
0.001 
0.005


bcboot 
zero 
small 
0.007 
0.012 
0.029 
0.059 
0.085


bcboot 
zero 
medium 
0.03 
0.048 
0.065 
0.059 
0.051


bcboot 
zero 
large 
0.04 
0.058 
0.065 
0.048 
0.042


bcboot 
zero 
large+ 
0.051 
0.039 
0.065 
0.052 
0.047


bcboot 
small 
zero 
0.008 
0.01 
0.023 
0.035 
0.054


bcboot 
medium 
zero 
0.015 
0.04 
0.056 
0.061 
0.056


bcboot 
large 
zero 
0.029 
0.058 
0.076 
0.059 
0.051


bcboot 
large+ 
zero 
0.062 
0.071 
0.046 
0.05 
0.055

X ~ binary; Y residual ~ normal; Model = logistic; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.001 
0.002


B&K 
zero 
small 
0 
0 
0.001 
0.01 
0.012


B&K 
zero 
medium 
0.003 
0.005 
0.01 
0.013 
0.015


B&K 
zero 
large 
0.002 
0.01 
0.01 
0.018 
0.021


B&K 
zero 
large+ 
0.008 
0.006 
0.02 
0.019 
0.019


B&K 
small 
zero 
0 
0 
0.001 
0.003 
0.009


B&K 
medium 
zero 
0 
0.001 
0.004 
0.006 
0.007


B&K 
large 
zero 
0 
0.001 
0.001 
0.009 
0.01


B&K 
large+ 
zero 
0 
0.004 
0.003 
0.004 
0.014


joint sig 
zero 
zero 
0 
0.004 
0.005 
0.005 
0.004


joint sig 
zero 
small 
0.008 
0.011 
0.015 
0.03 
0.048


joint sig 
zero 
medium 
0.027 
0.042 
0.049 
0.051 
0.046


joint sig 
zero 
large 
0.043 
0.053 
0.039 
0.047 
0.06


joint sig 
zero 
large+ 
0.048 
0.043 
0.047 
0.055 
0.052


joint sig 
small 
zero 
0 
0.007 
0.011 
0.017 
0.032


joint sig 
medium 
zero 
0.009 
0.023 
0.049 
0.051 
0.055


joint sig 
large 
zero 
0.018 
0.041 
0.045 
0.047 
0.045


joint sig 
large+ 
zero 
0.038 
0.042 
0.046 
0.042 
0.063


F&S 
zero 
zero 
0 
0.001 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0.007 
0.016


F&S 
zero 
medium 
0.003 
0.009 
0.031 
0.056 
0.072


F&S 
zero 
large 
0.015 
0.022 
0.037 
0.062 
0.106


F&S 
zero 
large+ 
0.017 
0.035 
0.049 
0.085 
0.129


F&S 
small 
zero 
0 
0 
0 
0.002 
0.006


F&S 
medium 
zero 
0.002 
0.003 
0.014 
0.022 
0.04


F&S 
large 
zero 
0.003 
0.012 
0.022 
0.034 
0.04


F&S 
large+ 
zero 
0.006 
0.028 
0.04 
0.039 
0.059


std F&S 
zero 
zero 
0 
0.001 
0 
0 
0.001


std F&S 
zero 
small 
0 
0.001 
0.001 
0.008 
0.016


std F&S 
zero 
medium 
0.006 
0.011 
0.032 
0.046 
0.043


std F&S 
zero 
large 
0.018 
0.032 
0.024 
0.046 
0.059


std F&S 
zero 
large+ 
0.032 
0.033 
0.049 
0.048 
0.054


std F&S 
small 
zero 
0 
0 
0.001 
0.003 
0.007


std F&S 
medium 
zero 
0.001 
0.004 
0.014 
0.026 
0.04


std F&S 
large 
zero 
0.003 
0.014 
0.019 
0.036 
0.042


std F&S 
large+ 
zero 
0.011 
0.03 
0.039 
0.04 
0.059


Sobel 
zero 
zero 
0 
0.001 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0 
0.007 
0.015


Sobel 
zero 
medium 
0.001 
0.009 
0.027 
0.041 
0.043


Sobel 
zero 
large 
0.006 
0.021 
0.023 
0.038 
0.056


Sobel 
zero 
large+ 
0.013 
0.023 
0.043 
0.047 
0.051


Sobel 
small 
zero 
0 
0 
0 
0.002 
0.006


Sobel 
medium 
zero 
0.001 
0.004 
0.014 
0.027 
0.041


Sobel 
large 
zero 
0.003 
0.012 
0.023 
0.033 
0.041


Sobel 
large+ 
zero 
0.007 
0.03 
0.041 
0.039 
0.056


Aroian 
zero 
zero 
0 
0.001 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.005 
0.009


Aroian 
zero 
medium 
0.001 
0.006 
0.024 
0.038 
0.041


Aroian 
zero 
large 
0.006 
0.016 
0.023 
0.037 
0.056


Aroian 
zero 
large+ 
0.008 
0.019 
0.04 
0.046 
0.05


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.006


Aroian 
medium 
zero 
0 
0.003 
0.011 
0.023 
0.035


Aroian 
large 
zero 
0.002 
0.011 
0.021 
0.033 
0.04


Aroian 
large+ 
zero 
0.006 
0.025 
0.038 
0.038 
0.056


Goodman 
zero 
zero 
0.013 
0.01 
0.018 
0.017 
0.017


Goodman 
zero 
small 
0.015 
0.013 
0.004 
0.01 
0.019


Goodman 
zero 
medium 
0.005 
0.014 
0.032 
0.044 
0.044


Goodman 
zero 
large 
0.008 
0.028 
0.027 
0.04 
0.058


Goodman 
zero 
large+ 
0.02 
0.027 
0.044 
0.05 
0.051


Goodman 
small 
zero 
0.02 
0.019 
0.021 
0.005 
0.009


Goodman 
medium 
zero 
0.01 
0.009 
0.018 
0.03 
0.047


Goodman 
large 
zero 
0.005 
0.016 
0.026 
0.035 
0.041


Goodman 
large+ 
zero 
0.011 
0.032 
0.041 
0.04 
0.059


B&R 
zero 
zero 
0 
0.001 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0 
0 
0.009 
0.017


B&R 
zero 
medium 
0.007 
0.013 
0.032 
0.045 
0.044


B&R 
zero 
large 
0.027 
0.034 
0.029 
0.044 
0.06


B&R 
zero 
large+ 
0.045 
0.044 
0.047 
0.053 
0.053


B&R 
small 
zero 
0 
0 
0.001 
0.002 
0.006


B&R 
medium 
zero 
0.002 
0.007 
0.018 
0.028 
0.044


B&R 
large 
zero 
0.007 
0.02 
0.026 
0.035 
0.041


B&R 
large+ 
zero 
0.028 
0.038 
0.045 
0.042 
0.063


asym dist 
zero 
zero 
0 
0.004 
0.004 
0.004 
0.002


asym dist 
zero 
small 
0.007 
0.01 
0.016 
0.036 
0.057


asym dist 
zero 
medium 
0.032 
0.051 
0.057 
0.053 
0.049


asym dist 
zero 
large 
0.05 
0.066 
0.045 
0.048 
0.061


asym dist 
zero 
large+ 
0.062 
0.052 
0.048 
0.055 
0.053


asym dist 
small 
zero 
0 
0.007 
0.012 
0.016 
0.031


asym dist 
medium 
zero 
0.009 
0.023 
0.053 
0.058 
0.057


asym dist 
large 
zero 
0.02 
0.044 
0.049 
0.05 
0.048


asym dist 
large+ 
zero 
0.042 
0.046 
0.047 
0.043 
0.063


pboot 
zero 
zero 
0.001 
0.002 
0.003 
0.002 
0.001


pboot 
zero 
small 
0.008 
0.01 
0.009 
0.024 
0.047


pboot 
zero 
medium 
0.029 
0.044 
0.053 
0.053 
0.047


pboot 
zero 
large 
0.046 
0.06 
0.046 
0.049 
0.062


pboot 
zero 
large+ 
0.06 
0.049 
0.049 
0.051 
0.052


pboot 
small 
zero 
0 
0.004 
0.009 
0.005 
0.028


pboot 
medium 
zero 
0.01 
0.019 
0.047 
0.049 
0.056


pboot 
large 
zero 
0.02 
0.044 
0.047 
0.047 
0.049


pboot 
large+ 
zero 
0.049 
0.051 
0.048 
0.04 
0.069


bcboot 
zero 
zero 
0.002 
0.004 
0.008 
0.005 
0.005


bcboot 
zero 
small 
0.01 
0.016 
0.025 
0.056 
0.072


bcboot 
zero 
medium 
0.031 
0.054 
0.067 
0.059 
0.053


bcboot 
zero 
large 
0.051 
0.069 
0.049 
0.05 
0.059


bcboot 
zero 
large+ 
0.037 
0.04 
0.045 
0.052 
0.054


bcboot 
small 
zero 
0.003 
0.011 
0.014 
0.033 
0.047


bcboot 
medium 
zero 
0.013 
0.029 
0.065 
0.072 
0.067


bcboot 
large 
zero 
0.024 
0.061 
0.058 
0.061 
0.053


bcboot 
large+ 
zero 
0.051 
0.058 
0.053 
0.042 
0.067

X ~ binary; Y residual ~ normal; Model = logistic; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.001 
0


B&K 
zero 
small 
0 
0.003 
0.004 
0.014 
0.021


B&K 
zero 
medium 
0.004 
0.011 
0.015 
0.024 
0.03


B&K 
zero 
large 
0.007 
0.015 
0.02 
0.02 
0.017


B&K 
zero 
large+ 
0.008 
0.017 
0.025 
0.03 
0.022


B&K 
small 
zero 
0 
0.001 
0.003 
0.007 
0.018


B&K 
medium 
zero 
0.002 
0.001 
0.018 
0.029 
0.024


B&K 
large 
zero 
0.001 
0.007 
0.012 
0.02 
0.017


B&K 
large+ 
zero 
0.004 
0.006 
0.012 
0.018 
0.029


joint sig 
zero 
zero 
0.002 
0.001 
0 
0.001 
0.002


joint sig 
zero 
small 
0.004 
0.011 
0.012 
0.041 
0.041


joint sig 
zero 
medium 
0.022 
0.038 
0.05 
0.038 
0.056


joint sig 
zero 
large 
0.031 
0.039 
0.043 
0.057 
0.046


joint sig 
zero 
large+ 
0.037 
0.044 
0.049 
0.056 
0.041


joint sig 
small 
zero 
0.003 
0.006 
0.01 
0.018 
0.038


joint sig 
medium 
zero 
0.013 
0.021 
0.043 
0.055 
0.047


joint sig 
large 
zero 
0.019 
0.036 
0.044 
0.044 
0.046


joint sig 
large+ 
zero 
0.047 
0.047 
0.044 
0.05 
0.047


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.002 
0 
0.001 
0.011 
0.021


F&S 
zero 
medium 
0.004 
0.014 
0.039 
0.114 
0.24


F&S 
zero 
large 
0.006 
0.026 
0.086 
0.26 
0.453


F&S 
zero 
large+ 
0.027 
0.074 
0.153 
0.391 
0.669


F&S 
small 
zero 
0 
0 
0.001 
0.001 
0.005


F&S 
medium 
zero 
0.003 
0 
0.011 
0.03 
0.039


F&S 
large 
zero 
0.003 
0.007 
0.021 
0.034 
0.039


F&S 
large+ 
zero 
0.013 
0.025 
0.034 
0.044 
0.047


std F&S 
zero 
zero 
0.001 
0 
0 
0.001 
0


std F&S 
zero 
small 
0.001 
0.001 
0.002 
0.006 
0.016


std F&S 
zero 
medium 
0.006 
0.007 
0.017 
0.023 
0.062


std F&S 
zero 
large 
0.011 
0.023 
0.033 
0.062 
0.077


std F&S 
zero 
large+ 
0.022 
0.036 
0.04 
0.054 
0.067


std F&S 
small 
zero 
0.001 
0.001 
0 
0 
0.007


std F&S 
medium 
zero 
0.005 
0.003 
0.013 
0.034 
0.041


std F&S 
large 
zero 
0.004 
0.011 
0.029 
0.035 
0.04


std F&S 
large+ 
zero 
0.021 
0.026 
0.036 
0.043 
0.049


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0.001 
0.001 
0.001 
0.006 
0.018


Sobel 
zero 
medium 
0.003 
0.006 
0.019 
0.031 
0.051


Sobel 
zero 
large 
0.004 
0.017 
0.031 
0.052 
0.042


Sobel 
zero 
large+ 
0.014 
0.031 
0.037 
0.054 
0.039


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.006


Sobel 
medium 
zero 
0 
0.001 
0.013 
0.024 
0.039


Sobel 
large 
zero 
0.001 
0.004 
0.018 
0.035 
0.042


Sobel 
large+ 
zero 
0.014 
0.028 
0.035 
0.047 
0.047


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0.001 
0 
0 
0.006 
0.014


Aroian 
zero 
medium 
0.001 
0.006 
0.017 
0.031 
0.051


Aroian 
zero 
large 
0.003 
0.014 
0.028 
0.048 
0.04


Aroian 
zero 
large+ 
0.009 
0.029 
0.033 
0.053 
0.039


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.001


Aroian 
medium 
zero 
0 
0 
0.007 
0.021 
0.037


Aroian 
large 
zero 
0.001 
0.001 
0.018 
0.034 
0.04


Aroian 
large+ 
zero 
0.013 
0.026 
0.033 
0.045 
0.046


Goodman 
zero 
zero 
0.01 
0.031 
0.013 
0.027 
0.024


Goodman 
zero 
small 
0.025 
0.011 
0.006 
0.011 
0.026


Goodman 
zero 
medium 
0.008 
0.008 
0.02 
0.032 
0.053


Goodman 
zero 
large 
0.009 
0.023 
0.033 
0.054 
0.042


Goodman 
zero 
large+ 
0.017 
0.035 
0.04 
0.055 
0.039


Goodman 
small 
zero 
0.009 
0.009 
0.008 
0.012 
0.01


Goodman 
medium 
zero 
0.013 
0.002 
0.018 
0.034 
0.04


Goodman 
large 
zero 
0.005 
0.011 
0.021 
0.036 
0.044


Goodman 
large+ 
zero 
0.017 
0.03 
0.036 
0.047 
0.047


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.002 
0.002 
0.007 
0.02


B&R 
zero 
medium 
0.006 
0.01 
0.021 
0.033 
0.054


B&R 
zero 
large 
0.016 
0.028 
0.038 
0.055 
0.043


B&R 
zero 
large+ 
0.034 
0.044 
0.047 
0.055 
0.042


B&R 
small 
zero 
0 
0 
0.001 
0.001 
0.006


B&R 
medium 
zero 
0.003 
0.003 
0.016 
0.027 
0.039


B&R 
large 
zero 
0.006 
0.012 
0.023 
0.036 
0.043


B&R 
large+ 
zero 
0.034 
0.039 
0.041 
0.049 
0.047


asym dist 
zero 
zero 
0.002 
0.001 
0 
0.002 
0.002


asym dist 
zero 
small 
0.003 
0.011 
0.015 
0.046 
0.045


asym dist 
zero 
medium 
0.026 
0.043 
0.055 
0.041 
0.056


asym dist 
zero 
large 
0.04 
0.049 
0.057 
0.061 
0.05


asym dist 
zero 
large+ 
0.048 
0.057 
0.055 
0.056 
0.043


asym dist 
small 
zero 
0.003 
0.006 
0.009 
0.02 
0.04


asym dist 
medium 
zero 
0.015 
0.02 
0.047 
0.059 
0.049


asym dist 
large 
zero 
0.021 
0.038 
0.05 
0.049 
0.048


asym dist 
large+ 
zero 
0.053 
0.052 
0.048 
0.051 
0.047


pboot 
zero 
zero 
0.002 
0.001 
0 
0.001 
0.002


pboot 
zero 
small 
0.004 
0.007 
0.01 
0.033 
0.042


pboot 
zero 
medium 
0.025 
0.038 
0.048 
0.04 
0.056


pboot 
zero 
large 
0.036 
0.046 
0.05 
0.058 
0.05


pboot 
zero 
large+ 
0.044 
0.052 
0.05 
0.057 
0.041


pboot 
small 
zero 
0.003 
0.006 
0.004 
0.016 
0.033


pboot 
medium 
zero 
0.016 
0.017 
0.044 
0.055 
0.05


pboot 
large 
zero 
0.023 
0.039 
0.047 
0.046 
0.047


pboot 
large+ 
zero 
0.059 
0.055 
0.048 
0.053 
0.053


bcboot 
zero 
zero 
0.004 
0.007 
0.002 
0.004 
0.003


bcboot 
zero 
small 
0.004 
0.018 
0.022 
0.058 
0.061


bcboot 
zero 
medium 
0.033 
0.057 
0.062 
0.046 
0.06


bcboot 
zero 
large 
0.032 
0.051 
0.056 
0.062 
0.048


bcboot 
zero 
large+ 
0.031 
0.047 
0.046 
0.056 
0.041


bcboot 
small 
zero 
0.004 
0.01 
0.012 
0.027 
0.052


bcboot 
medium 
zero 
0.018 
0.032 
0.069 
0.072 
0.062


bcboot 
large 
zero 
0.026 
0.05 
0.066 
0.053 
0.05


bcboot 
large+ 
zero 
0.061 
0.057 
0.054 
0.057 
0.055

X ~ binary; Y residual ~ normal; Model = logistic; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.002 
0 
0.001 
0.001


B&K 
zero 
small 
0 
0.003 
0.011 
0.012 
0.017


B&K 
zero 
medium 
0.007 
0.016 
0.03 
0.02 
0.017


B&K 
zero 
large 
0.008 
0.023 
0.017 
0.019 
0.022


B&K 
zero 
large+ 
0.019 
0.022 
0.039 
0.019 
0.014


B&K 
small 
zero 
0.001 
0.003 
0.003 
0.007 
0.012


B&K 
medium 
zero 
0 
0.009 
0.016 
0.018 
0.023


B&K 
large 
zero 
0.005 
0.011 
0.02 
0.027 
0.031


B&K 
large+ 
zero 
0.008 
0.018 
0.029 
0.029 
0.027


joint sig 
zero 
zero 
0.002 
0.002 
0.001 
0.002 
0.002


joint sig 
zero 
small 
0.005 
0.008 
0.015 
0.036 
0.039


joint sig 
zero 
medium 
0.018 
0.033 
0.052 
0.039 
0.039


joint sig 
zero 
large 
0.044 
0.059 
0.039 
0.039 
0.054


joint sig 
zero 
large+ 
0.046 
0.05 
0.066 
0.047 
0.035


joint sig 
small 
zero 
0.006 
0.008 
0.007 
0.019 
0.032


joint sig 
medium 
zero 
0.014 
0.028 
0.036 
0.044 
0.045


joint sig 
large 
zero 
0.022 
0.036 
0.044 
0.046 
0.056


joint sig 
large+ 
zero 
0.043 
0.051 
0.06 
0.059 
0.055


F&S 
zero 
zero 
0 
0 
0 
0 
0.001


F&S 
zero 
small 
0.002 
0.003 
0.001 
0.011 
0.038


F&S 
zero 
medium 
0.003 
0.013 
0.054 
0.208 
0.455


F&S 
zero 
large 
0.018 
0.049 
0.149 
0.445 
0.776


F&S 
zero 
large+ 
0.03 
0.141 
0.301 
0.7 
0.954


F&S 
small 
zero 
0 
0 
0 
0.001 
0.007


F&S 
medium 
zero 
0 
0.003 
0.008 
0.028 
0.037


F&S 
large 
zero 
0.003 
0.009 
0.023 
0.04 
0.047


F&S 
large+ 
zero 
0.013 
0.039 
0.048 
0.051 
0.054


std F&S 
zero 
zero 
0.001 
0.001 
0 
0.001 
0


std F&S 
zero 
small 
0.001 
0.001 
0.005 
0.006 
0.007


std F&S 
zero 
medium 
0.009 
0.011 
0.009 
0.027 
0.056


std F&S 
zero 
large 
0.015 
0.028 
0.026 
0.046 
0.094


std F&S 
zero 
large+ 
0.024 
0.034 
0.038 
0.064 
0.093


std F&S 
small 
zero 
0 
0.004 
0.001 
0.003 
0.011


std F&S 
medium 
zero 
0.003 
0.008 
0.011 
0.033 
0.047


std F&S 
large 
zero 
0.013 
0.012 
0.031 
0.044 
0.049


std F&S 
large+ 
zero 
0.03 
0.044 
0.05 
0.044 
0.053


Sobel 
zero 
zero 
0 
0 
0 
0 
0.001


Sobel 
zero 
small 
0 
0.002 
0 
0.004 
0.007


Sobel 
zero 
medium 
0.004 
0.007 
0.018 
0.03 
0.036


Sobel 
zero 
large 
0.009 
0.021 
0.029 
0.034 
0.05


Sobel 
zero 
large+ 
0.015 
0.034 
0.055 
0.045 
0.035


Sobel 
small 
zero 
0 
0 
0 
0.001 
0.008


Sobel 
medium 
zero 
0 
0.001 
0.006 
0.026 
0.031


Sobel 
large 
zero 
0.003 
0.008 
0.018 
0.031 
0.047


Sobel 
large+ 
zero 
0.009 
0.036 
0.045 
0.056 
0.054


Aroian 
zero 
zero 
0 
0 
0 
0 
0.001


Aroian 
zero 
small 
0 
0.002 
0 
0.003 
0.004


Aroian 
zero 
medium 
0.002 
0.005 
0.014 
0.029 
0.033


Aroian 
zero 
large 
0.006 
0.018 
0.024 
0.033 
0.048


Aroian 
zero 
large+ 
0.011 
0.029 
0.051 
0.044 
0.034


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.004


Aroian 
medium 
zero 
0 
0 
0.004 
0.023 
0.029


Aroian 
large 
zero 
0.002 
0.006 
0.015 
0.031 
0.047


Aroian 
large+ 
zero 
0.005 
0.033 
0.04 
0.054 
0.053


Goodman 
zero 
zero 
0.013 
0.018 
0.022 
0.018 
0.01


Goodman 
zero 
small 
0.015 
0.016 
0.008 
0.01 
0.01


Goodman 
zero 
medium 
0.009 
0.012 
0.022 
0.031 
0.037


Goodman 
zero 
large 
0.014 
0.031 
0.032 
0.036 
0.05


Goodman 
zero 
large+ 
0.021 
0.037 
0.058 
0.045 
0.035


Goodman 
small 
zero 
0.006 
0.019 
0.014 
0.007 
0.012


Goodman 
medium 
zero 
0.005 
0.004 
0.012 
0.028 
0.035


Goodman 
large 
zero 
0.009 
0.009 
0.022 
0.035 
0.05


Goodman 
large+ 
zero 
0.014 
0.039 
0.049 
0.056 
0.054


B&R 
zero 
zero 
0.001 
0 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0.002 
0.001 
0.009 
0.008


B&R 
zero 
medium 
0.008 
0.012 
0.027 
0.032 
0.037


B&R 
zero 
large 
0.027 
0.037 
0.035 
0.039 
0.052


B&R 
zero 
large+ 
0.046 
0.048 
0.065 
0.048 
0.035


B&R 
small 
zero 
0.001 
0.003 
0 
0.001 
0.009


B&R 
medium 
zero 
0.002 
0.005 
0.01 
0.027 
0.033


B&R 
large 
zero 
0.006 
0.012 
0.023 
0.035 
0.049


B&R 
large+ 
zero 
0.031 
0.046 
0.052 
0.057 
0.055


asym dist 
zero 
zero 
0.003 
0.002 
0.001 
0.002 
0.003


asym dist 
zero 
small 
0.003 
0.008 
0.015 
0.041 
0.041


asym dist 
zero 
medium 
0.022 
0.042 
0.058 
0.044 
0.04


asym dist 
zero 
large 
0.054 
0.066 
0.044 
0.041 
0.056


asym dist 
zero 
large+ 
0.061 
0.057 
0.072 
0.051 
0.035


asym dist 
small 
zero 
0.004 
0.01 
0.006 
0.019 
0.033


asym dist 
medium 
zero 
0.011 
0.027 
0.039 
0.051 
0.052


asym dist 
large 
zero 
0.021 
0.037 
0.048 
0.048 
0.057


asym dist 
large+ 
zero 
0.048 
0.055 
0.063 
0.062 
0.055


pboot 
zero 
zero 
0.001 
0.002 
0 
0.002 
0.001


pboot 
zero 
small 
0.004 
0.006 
0.012 
0.027 
0.032


pboot 
zero 
medium 
0.019 
0.037 
0.051 
0.04 
0.039


pboot 
zero 
large 
0.048 
0.06 
0.047 
0.041 
0.051


pboot 
zero 
large+ 
0.062 
0.055 
0.07 
0.053 
0.037


pboot 
small 
zero 
0.005 
0.008 
0.004 
0.011 
0.028


pboot 
medium 
zero 
0.013 
0.026 
0.037 
0.048 
0.053


pboot 
large 
zero 
0.024 
0.039 
0.044 
0.046 
0.058


pboot 
large+ 
zero 
0.058 
0.055 
0.059 
0.062 
0.052


bcboot 
zero 
zero 
0.003 
0.007 
0.003 
0.006 
0.004


bcboot 
zero 
small 
0.006 
0.015 
0.02 
0.055 
0.058


bcboot 
zero 
medium 
0.021 
0.054 
0.063 
0.049 
0.044


bcboot 
zero 
large 
0.049 
0.066 
0.052 
0.042 
0.052


bcboot 
zero 
large+ 
0.043 
0.049 
0.065 
0.054 
0.036


bcboot 
small 
zero 
0.007 
0.014 
0.014 
0.032 
0.051


bcboot 
medium 
zero 
0.018 
0.043 
0.059 
0.068 
0.063


bcboot 
large 
zero 
0.031 
0.055 
0.063 
0.055 
0.061


bcboot 
large+ 
zero 
0.061 
0.063 
0.059 
0.061 
0.055

X ~ binary; Y residual ~ normal; Model = logistic; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.003 
0.001 
0.001 
0.001 
0.002


B&K 
zero 
small 
0.003 
0.003 
0.005 
0.013 
0.029


B&K 
zero 
medium 
0.01 
0.02 
0.03 
0.029 
0.027


B&K 
zero 
large 
0.026 
0.026 
0.027 
0.026 
0.026


B&K 
zero 
large+ 
0.024 
0.022 
0.028 
0.027 
0.026


B&K 
small 
zero 
0.001 
0.001 
0.002 
0.009 
0.02


B&K 
medium 
zero 
0.007 
0.01 
0.021 
0.022 
0.025


B&K 
large 
zero 
0.01 
0.019 
0.018 
0.029 
0.022


B&K 
large+ 
zero 
0.015 
0.02 
0.024 
0.03 
0.024


joint sig 
zero 
zero 
0.005 
0.001 
0.002 
0.003 
0.003


joint sig 
zero 
small 
0.009 
0.007 
0.012 
0.027 
0.045


joint sig 
zero 
medium 
0.016 
0.044 
0.061 
0.059 
0.054


joint sig 
zero 
large 
0.04 
0.063 
0.05 
0.054 
0.049


joint sig 
zero 
large+ 
0.052 
0.051 
0.055 
0.048 
0.04


joint sig 
small 
zero 
0.002 
0.007 
0.008 
0.019 
0.034


joint sig 
medium 
zero 
0.019 
0.015 
0.045 
0.049 
0.042


joint sig 
large 
zero 
0.021 
0.038 
0.041 
0.061 
0.044


joint sig 
large+ 
zero 
0.039 
0.047 
0.052 
0.055 
0.048


F&S 
zero 
zero 
0.001 
0.001 
0 
0 
0


F&S 
zero 
small 
0 
0.001 
0.002 
0.011 
0.045


F&S 
zero 
medium 
0.001 
0.021 
0.121 
0.494 
0.886


F&S 
zero 
large 
0.01 
0.12 
0.353 
0.837 
0.993


F&S 
zero 
large+ 
0.061 
0.318 
0.662 
0.992 
1


F&S 
small 
zero 
0 
0 
0 
0.001 
0.008


F&S 
medium 
zero 
0.004 
0.001 
0.012 
0.029 
0.045


F&S 
large 
zero 
0.002 
0.009 
0.026 
0.055 
0.04


F&S 
large+ 
zero 
0.02 
0.034 
0.05 
0.056 
0.05


std F&S 
zero 
zero 
0.003 
0.001 
0 
0 
0.001


std F&S 
zero 
small 
0.005 
0.002 
0.005 
0.008 
0.01


std F&S 
zero 
medium 
0.008 
0.013 
0.013 
0.023 
0.045


std F&S 
zero 
large 
0.018 
0.018 
0.019 
0.044 
0.089


std F&S 
zero 
large+ 
0.02 
0.025 
0.035 
0.07 
0.132


std F&S 
small 
zero 
0 
0.005 
0.002 
0.01 
0.027


std F&S 
medium 
zero 
0.009 
0.015 
0.045 
0.048 
0.047


std F&S 
large 
zero 
0.021 
0.039 
0.045 
0.061 
0.046


std F&S 
large+ 
zero 
0.044 
0.048 
0.049 
0.06 
0.055


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.003 
0.003 
0.015


Sobel 
zero 
medium 
0.004 
0.011 
0.021 
0.045 
0.046


Sobel 
zero 
large 
0.007 
0.028 
0.037 
0.045 
0.047


Sobel 
zero 
large+ 
0.016 
0.04 
0.046 
0.047 
0.037


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.009


Sobel 
medium 
zero 
0.002 
0.001 
0.011 
0.023 
0.033


Sobel 
large 
zero 
0.004 
0.011 
0.015 
0.047 
0.036


Sobel 
large+ 
zero 
0.013 
0.026 
0.046 
0.052 
0.047


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.003 
0.013


Aroian 
zero 
medium 
0.002 
0.007 
0.018 
0.041 
0.045


Aroian 
zero 
large 
0.004 
0.026 
0.036 
0.042 
0.046


Aroian 
zero 
large+ 
0.013 
0.033 
0.04 
0.047 
0.036


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.006


Aroian 
medium 
zero 
0.002 
0 
0.009 
0.022 
0.026


Aroian 
large 
zero 
0.003 
0.01 
0.013 
0.045 
0.034


Aroian 
large+ 
zero 
0.013 
0.024 
0.043 
0.05 
0.046


Goodman 
zero 
zero 
0.016 
0.026 
0.018 
0.014 
0.015


Goodman 
zero 
small 
0.012 
0.011 
0.014 
0.007 
0.022


Goodman 
zero 
medium 
0.008 
0.018 
0.027 
0.049 
0.049


Goodman 
zero 
large 
0.008 
0.032 
0.04 
0.047 
0.049


Goodman 
zero 
large+ 
0.023 
0.04 
0.048 
0.047 
0.038


Goodman 
small 
zero 
0.016 
0.018 
0.009 
0.008 
0.016


Goodman 
medium 
zero 
0.007 
0.006 
0.012 
0.027 
0.036


Goodman 
large 
zero 
0.006 
0.014 
0.019 
0.05 
0.036


Goodman 
large+ 
zero 
0.018 
0.034 
0.049 
0.052 
0.048


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.003 
0.003 
0.015


B&R 
zero 
medium 
0.009 
0.019 
0.025 
0.046 
0.047


B&R 
zero 
large 
0.023 
0.039 
0.043 
0.052 
0.049


B&R 
zero 
large+ 
0.047 
0.049 
0.053 
0.048 
0.039


B&R 
small 
zero 
0 
0.001 
0.002 
0.001 
0.009


B&R 
medium 
zero 
0.005 
0.001 
0.012 
0.025 
0.034


B&R 
large 
zero 
0.008 
0.015 
0.022 
0.049 
0.036


B&R 
large+ 
zero 
0.029 
0.043 
0.05 
0.055 
0.048


asym dist 
zero 
zero 
0.004 
0.002 
0.001 
0.003 
0.004


asym dist 
zero 
small 
0.008 
0.008 
0.014 
0.029 
0.046


asym dist 
zero 
medium 
0.014 
0.05 
0.061 
0.064 
0.055


asym dist 
zero 
large 
0.046 
0.07 
0.057 
0.055 
0.05


asym dist 
zero 
large+ 
0.068 
0.061 
0.058 
0.049 
0.041


asym dist 
small 
zero 
0.002 
0.006 
0.007 
0.02 
0.037


asym dist 
medium 
zero 
0.019 
0.018 
0.049 
0.056 
0.046


asym dist 
large 
zero 
0.024 
0.039 
0.047 
0.064 
0.046


asym dist 
large+ 
zero 
0.042 
0.053 
0.056 
0.058 
0.048


pboot 
zero 
zero 
0.005 
0.001 
0.001 
0.002 
0.002


pboot 
zero 
small 
0.011 
0.005 
0.012 
0.024 
0.042


pboot 
zero 
medium 
0.014 
0.048 
0.061 
0.06 
0.058


pboot 
zero 
large 
0.04 
0.066 
0.055 
0.062 
0.053


pboot 
zero 
large+ 
0.065 
0.054 
0.058 
0.049 
0.043


pboot 
small 
zero 
0.003 
0.005 
0.009 
0.016 
0.026


pboot 
medium 
zero 
0.02 
0.016 
0.045 
0.056 
0.048


pboot 
large 
zero 
0.022 
0.038 
0.046 
0.065 
0.048


pboot 
large+ 
zero 
0.055 
0.058 
0.056 
0.061 
0.053


bcboot 
zero 
zero 
0.007 
0.003 
0.005 
0.005 
0.006


bcboot 
zero 
small 
0.012 
0.011 
0.023 
0.044 
0.07


bcboot 
zero 
medium 
0.017 
0.071 
0.075 
0.072 
0.059


bcboot 
zero 
large 
0.038 
0.072 
0.056 
0.067 
0.057


bcboot 
zero 
large+ 
0.049 
0.047 
0.056 
0.046 
0.042


bcboot 
small 
zero 
0.006 
0.01 
0.017 
0.029 
0.05


bcboot 
medium 
zero 
0.022 
0.027 
0.074 
0.071 
0.056


bcboot 
large 
zero 
0.028 
0.053 
0.062 
0.072 
0.053


bcboot 
large+ 
zero 
0.053 
0.057 
0.056 
0.064 
0.053

X ~ binary; Y residual ~ normal; Model = probit; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0 
0 
0.006


B&K 
zero 
medium 
0.001 
0.001 
0 
0.005 
0.003


B&K 
zero 
large 
0.008 
0.006 
0.008 
0.008 
0.005


B&K 
zero 
large+ 
0.007 
0.01 
0.015 
0.012 
0.009


B&K 
small 
zero 
0 
0 
0.001 
0 
0


B&K 
medium 
zero 
0.001 
0 
0 
0 
0


B&K 
large 
zero 
0 
0.001 
0.002 
0.003 
0


B&K 
large+ 
zero 
0 
0.002 
0 
0 
0.002


joint sig 
zero 
zero 
0.002 
0.002 
0.001 
0.001 
0.003


joint sig 
zero 
small 
0.005 
0.008 
0.021 
0.032 
0.053


joint sig 
zero 
medium 
0.028 
0.031 
0.047 
0.048 
0.044


joint sig 
zero 
large 
0.036 
0.047 
0.057 
0.046 
0.043


joint sig 
zero 
large+ 
0.052 
0.051 
0.063 
0.048 
0.044


joint sig 
small 
zero 
0.009 
0.007 
0.013 
0.016 
0.031


joint sig 
medium 
zero 
0.015 
0.027 
0.046 
0.05 
0.046


joint sig 
large 
zero 
0.021 
0.039 
0.053 
0.051 
0.043


joint sig 
large+ 
zero 
0.051 
0.065 
0.045 
0.05 
0.058


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0.002 
0 
0.002 
0.002 
0.001


F&S 
zero 
large+ 
0.011 
0.007 
0.014 
0.006 
0.013


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0.001 
0


F&S 
large+ 
zero 
0.003 
0.001 
0.001 
0.001 
0.003


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0.001 
0 
0.003 
0.002


std F&S 
zero 
large+ 
0.01 
0.007 
0.018 
0.005 
0.009


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0.001 
0


std F&S 
large+ 
zero 
0.003 
0.001 
0.001 
0.001 
0.002


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0.001 
0 
0.002 
0.005 
0.021


Sobel 
zero 
medium 
0.001 
0.007 
0.021 
0.039 
0.04


Sobel 
zero 
large 
0.01 
0.024 
0.045 
0.038 
0.041


Sobel 
zero 
large+ 
0.023 
0.033 
0.054 
0.043 
0.043


Sobel 
small 
zero 
0 
0.001 
0 
0.004 
0.002


Sobel 
medium 
zero 
0.001 
0.005 
0.006 
0.021 
0.032


Sobel 
large 
zero 
0.003 
0.008 
0.024 
0.04 
0.039


Sobel 
large+ 
zero 
0.025 
0.036 
0.038 
0.048 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0 
0.002 
0.003 
0.019


Aroian 
zero 
medium 
0 
0.004 
0.021 
0.037 
0.04


Aroian 
zero 
large 
0.008 
0.021 
0.044 
0.037 
0.041


Aroian 
zero 
large+ 
0.019 
0.033 
0.052 
0.042 
0.043


Aroian 
small 
zero 
0 
0 
0 
0.003 
0.002


Aroian 
medium 
zero 
0 
0.005 
0.005 
0.016 
0.028


Aroian 
large 
zero 
0.002 
0.007 
0.021 
0.039 
0.039


Aroian 
large+ 
zero 
0.021 
0.033 
0.036 
0.046 
0.057


Goodman 
zero 
zero 
0.015 
0.018 
0.023 
0.01 
0.021


Goodman 
zero 
small 
0.011 
0.013 
0.015 
0.014 
0.025


Goodman 
zero 
medium 
0.003 
0.01 
0.023 
0.044 
0.042


Goodman 
zero 
large 
0.013 
0.028 
0.048 
0.039 
0.041


Goodman 
zero 
large+ 
0.026 
0.035 
0.055 
0.044 
0.044


Goodman 
small 
zero 
0.023 
0.017 
0.009 
0.011 
0.009


Goodman 
medium 
zero 
0.011 
0.013 
0.011 
0.024 
0.035


Goodman 
large 
zero 
0.01 
0.009 
0.027 
0.045 
0.041


Goodman 
large+ 
zero 
0.029 
0.041 
0.039 
0.048 
0.057


B&R 
zero 
zero 
0 
0 
0 
0.001 
0


B&R 
zero 
small 
0.003 
0.002 
0.003 
0.006 
0.021


B&R 
zero 
medium 
0.007 
0.012 
0.024 
0.042 
0.041


B&R 
zero 
large 
0.023 
0.03 
0.049 
0.042 
0.041


B&R 
zero 
large+ 
0.048 
0.049 
0.063 
0.049 
0.045


B&R 
small 
zero 
0 
0.001 
0 
0.004 
0.002


B&R 
medium 
zero 
0.002 
0.006 
0.01 
0.022 
0.033


B&R 
large 
zero 
0.012 
0.01 
0.027 
0.043 
0.041


B&R 
large+ 
zero 
0.033 
0.044 
0.04 
0.049 
0.057


asym dist 
zero 
zero 
0.002 
0.002 
0 
0.001 
0.003


asym dist 
zero 
small 
0.007 
0.008 
0.021 
0.038 
0.058


asym dist 
zero 
medium 
0.028 
0.039 
0.055 
0.05 
0.046


asym dist 
zero 
large 
0.043 
0.054 
0.059 
0.047 
0.043


asym dist 
zero 
large+ 
0.064 
0.051 
0.065 
0.051 
0.046


asym dist 
small 
zero 
0.009 
0.007 
0.013 
0.019 
0.033


asym dist 
medium 
zero 
0.013 
0.029 
0.048 
0.053 
0.05


asym dist 
large 
zero 
0.022 
0.043 
0.057 
0.055 
0.046


asym dist 
large+ 
zero 
0.057 
0.069 
0.047 
0.05 
0.059


pboot 
zero 
zero 
0.001 
0.002 
0 
0.001 
0.003


pboot 
zero 
small 
0.006 
0.007 
0.017 
0.026 
0.051


pboot 
zero 
medium 
0.026 
0.032 
0.052 
0.054 
0.046


pboot 
zero 
large 
0.038 
0.052 
0.06 
0.044 
0.044


pboot 
zero 
large+ 
0.061 
0.05 
0.064 
0.053 
0.046


pboot 
small 
zero 
0.006 
0.006 
0.009 
0.013 
0.025


pboot 
medium 
zero 
0.013 
0.022 
0.038 
0.045 
0.042


pboot 
large 
zero 
0.023 
0.036 
0.054 
0.054 
0.046


pboot 
large+ 
zero 
0.054 
0.065 
0.046 
0.051 
0.061


bcboot 
zero 
zero 
0.003 
0.002 
0.004 
0.001 
0.005


bcboot 
zero 
small 
0.009 
0.011 
0.029 
0.059 
0.085


bcboot 
zero 
medium 
0.032 
0.049 
0.065 
0.059 
0.051


bcboot 
zero 
large 
0.042 
0.055 
0.067 
0.048 
0.042


bcboot 
zero 
large+ 
0.055 
0.041 
0.065 
0.052 
0.046


bcboot 
small 
zero 
0.007 
0.01 
0.022 
0.034 
0.054


bcboot 
medium 
zero 
0.015 
0.042 
0.057 
0.062 
0.056


bcboot 
large 
zero 
0.032 
0.062 
0.076 
0.06 
0.051


bcboot 
large+ 
zero 
0.065 
0.072 
0.048 
0.051 
0.055

X ~ binary; Y residual ~ normal; Model = probit; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.001 
0.002


B&K 
zero 
small 
0 
0 
0.001 
0.01 
0.012


B&K 
zero 
medium 
0.003 
0.005 
0.01 
0.013 
0.015


B&K 
zero 
large 
0.002 
0.01 
0.01 
0.018 
0.021


B&K 
zero 
large+ 
0.009 
0.006 
0.02 
0.019 
0.019


B&K 
small 
zero 
0 
0 
0.001 
0.004 
0.009


B&K 
medium 
zero 
0 
0.001 
0.005 
0.006 
0.008


B&K 
large 
zero 
0 
0.001 
0.001 
0.009 
0.011


B&K 
large+ 
zero 
0.001 
0.004 
0.003 
0.004 
0.014


joint sig 
zero 
zero 
0.001 
0.004 
0.005 
0.005 
0.004


joint sig 
zero 
small 
0.008 
0.011 
0.015 
0.03 
0.048


joint sig 
zero 
medium 
0.029 
0.042 
0.049 
0.051 
0.046


joint sig 
zero 
large 
0.045 
0.053 
0.039 
0.047 
0.06


joint sig 
zero 
large+ 
0.048 
0.043 
0.047 
0.055 
0.052


joint sig 
small 
zero 
0 
0.007 
0.011 
0.018 
0.032


joint sig 
medium 
zero 
0.01 
0.025 
0.052 
0.052 
0.056


joint sig 
large 
zero 
0.02 
0.046 
0.045 
0.049 
0.048


joint sig 
large+ 
zero 
0.046 
0.047 
0.047 
0.043 
0.063


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0.006 
0 
0 
0 
0.002


F&S 
zero 
large+ 
0.011 
0.009 
0.007 
0.023 
0.034


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0.001 
0 
0 
0


F&S 
large+ 
zero 
0.001 
0.002 
0 
0 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0.001 
0 
0


std F&S 
zero 
large 
0.002 
0 
0 
0.001 
0.001


std F&S 
zero 
large+ 
0.006 
0.007 
0.014 
0.011 
0.015


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0 
0.001 
0 
0 
0.001


Sobel 
zero 
zero 
0 
0.001 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0 
0.008 
0.016


Sobel 
zero 
medium 
0.002 
0.009 
0.029 
0.041 
0.043


Sobel 
zero 
large 
0.007 
0.026 
0.026 
0.039 
0.056


Sobel 
zero 
large+ 
0.02 
0.027 
0.044 
0.05 
0.051


Sobel 
small 
zero 
0 
0 
0 
0.002 
0.006


Sobel 
medium 
zero 
0.002 
0.004 
0.016 
0.027 
0.044


Sobel 
large 
zero 
0.003 
0.014 
0.024 
0.033 
0.041


Sobel 
large+ 
zero 
0.012 
0.032 
0.043 
0.038 
0.059


Aroian 
zero 
zero 
0 
0.001 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.005 
0.009


Aroian 
zero 
medium 
0.001 
0.008 
0.024 
0.038 
0.042


Aroian 
zero 
large 
0.006 
0.019 
0.023 
0.038 
0.056


Aroian 
zero 
large+ 
0.013 
0.023 
0.041 
0.047 
0.05


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.006


Aroian 
medium 
zero 
0.001 
0.004 
0.011 
0.023 
0.036


Aroian 
large 
zero 
0.003 
0.011 
0.022 
0.033 
0.04


Aroian 
large+ 
zero 
0.008 
0.029 
0.041 
0.038 
0.056


Goodman 
zero 
zero 
0.013 
0.014 
0.02 
0.02 
0.021


Goodman 
zero 
small 
0.011 
0.014 
0.004 
0.01 
0.02


Goodman 
zero 
medium 
0.008 
0.014 
0.032 
0.044 
0.044


Goodman 
zero 
large 
0.011 
0.031 
0.028 
0.043 
0.058


Goodman 
zero 
large+ 
0.024 
0.032 
0.044 
0.051 
0.051


Goodman 
small 
zero 
0.018 
0.014 
0.023 
0.006 
0.009


Goodman 
medium 
zero 
0.01 
0.011 
0.018 
0.03 
0.047


Goodman 
large 
zero 
0.012 
0.018 
0.028 
0.036 
0.041


Goodman 
large+ 
zero 
0.02 
0.035 
0.044 
0.04 
0.061


B&R 
zero 
zero 
0 
0.001 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0 
0 
0.009 
0.017


B&R 
zero 
medium 
0.007 
0.013 
0.032 
0.045 
0.044


B&R 
zero 
large 
0.027 
0.034 
0.029 
0.044 
0.06


B&R 
zero 
large+ 
0.045 
0.044 
0.047 
0.053 
0.053


B&R 
small 
zero 
0 
0 
0.001 
0.002 
0.006


B&R 
medium 
zero 
0.002 
0.007 
0.018 
0.028 
0.044


B&R 
large 
zero 
0.007 
0.02 
0.026 
0.035 
0.041


B&R 
large+ 
zero 
0.028 
0.038 
0.045 
0.042 
0.063


asym dist 
zero 
zero 
0.001 
0.004 
0.004 
0.004 
0.002


asym dist 
zero 
small 
0.009 
0.012 
0.015 
0.036 
0.057


asym dist 
zero 
medium 
0.032 
0.051 
0.056 
0.053 
0.049


asym dist 
zero 
large 
0.053 
0.062 
0.045 
0.048 
0.061


asym dist 
zero 
large+ 
0.062 
0.05 
0.048 
0.055 
0.053


asym dist 
small 
zero 
0.001 
0.009 
0.012 
0.016 
0.031


asym dist 
medium 
zero 
0.012 
0.023 
0.055 
0.061 
0.057


asym dist 
large 
zero 
0.022 
0.051 
0.051 
0.051 
0.048


asym dist 
large+ 
zero 
0.055 
0.05 
0.051 
0.043 
0.063


pboot 
zero 
zero 
0.001 
0.002 
0.003 
0.002 
0.001


pboot 
zero 
small 
0.008 
0.01 
0.01 
0.024 
0.047


pboot 
zero 
medium 
0.028 
0.045 
0.053 
0.053 
0.047


pboot 
zero 
large 
0.046 
0.06 
0.046 
0.049 
0.062


pboot 
zero 
large+ 
0.06 
0.049 
0.049 
0.051 
0.052


pboot 
small 
zero 
0 
0.004 
0.009 
0.005 
0.028


pboot 
medium 
zero 
0.01 
0.02 
0.046 
0.049 
0.056


pboot 
large 
zero 
0.02 
0.045 
0.047 
0.047 
0.049


pboot 
large+ 
zero 
0.051 
0.051 
0.048 
0.04 
0.069


bcboot 
zero 
zero 
0.002 
0.004 
0.008 
0.005 
0.005


bcboot 
zero 
small 
0.01 
0.016 
0.025 
0.055 
0.073


bcboot 
zero 
medium 
0.035 
0.057 
0.07 
0.057 
0.053


bcboot 
zero 
large 
0.051 
0.07 
0.049 
0.05 
0.061


bcboot 
zero 
large+ 
0.041 
0.042 
0.047 
0.05 
0.053


bcboot 
small 
zero 
0.004 
0.011 
0.015 
0.033 
0.047


bcboot 
medium 
zero 
0.013 
0.03 
0.066 
0.073 
0.067


bcboot 
large 
zero 
0.027 
0.065 
0.06 
0.063 
0.052


bcboot 
large+ 
zero 
0.057 
0.059 
0.053 
0.043 
0.067

X ~ binary; Y residual ~ normal; Model = probit; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.002 
0


B&K 
zero 
small 
0 
0.003 
0.005 
0.014 
0.021


B&K 
zero 
medium 
0.005 
0.012 
0.015 
0.024 
0.03


B&K 
zero 
large 
0.008 
0.015 
0.02 
0.02 
0.017


B&K 
zero 
large+ 
0.008 
0.017 
0.025 
0.03 
0.022


B&K 
small 
zero 
0 
0.001 
0.003 
0.007 
0.018


B&K 
medium 
zero 
0.003 
0.001 
0.018 
0.029 
0.023


B&K 
large 
zero 
0.002 
0.007 
0.012 
0.02 
0.018


B&K 
large+ 
zero 
0.004 
0.006 
0.012 
0.018 
0.029


joint sig 
zero 
zero 
0.002 
0.001 
0 
0.002 
0.002


joint sig 
zero 
small 
0.005 
0.011 
0.013 
0.041 
0.041


joint sig 
zero 
medium 
0.024 
0.039 
0.05 
0.038 
0.056


joint sig 
zero 
large 
0.03 
0.039 
0.043 
0.057 
0.046


joint sig 
zero 
large+ 
0.037 
0.044 
0.049 
0.056 
0.041


joint sig 
small 
zero 
0.003 
0.007 
0.01 
0.018 
0.038


joint sig 
medium 
zero 
0.017 
0.021 
0.043 
0.054 
0.046


joint sig 
large 
zero 
0.022 
0.037 
0.044 
0.044 
0.046


joint sig 
large+ 
zero 
0.056 
0.049 
0.047 
0.051 
0.047


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.001 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0.001 
0 
0 
0.002


F&S 
zero 
large 
0 
0.004 
0.002 
0.019 
0.029


F&S 
zero 
large+ 
0.014 
0.036 
0.049 
0.134 
0.343


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0 
0


F&S 
large+ 
zero 
0.005 
0.002 
0.001 
0.002 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0.001 
0 
0.001 
0.002


std F&S 
zero 
large+ 
0.004 
0.014 
0.019 
0.013 
0.009


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.004 
0.002 
0 
0.002 
0.001


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0.001 
0.001 
0.001 
0.007 
0.018


Sobel 
zero 
medium 
0.004 
0.007 
0.019 
0.032 
0.052


Sobel 
zero 
large 
0.007 
0.02 
0.031 
0.052 
0.042


Sobel 
zero 
large+ 
0.016 
0.033 
0.04 
0.054 
0.039


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.006


Sobel 
medium 
zero 
0.002 
0.001 
0.013 
0.027 
0.039


Sobel 
large 
zero 
0.002 
0.006 
0.02 
0.035 
0.042


Sobel 
large+ 
zero 
0.019 
0.03 
0.038 
0.046 
0.047


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0.001 
0 
0 
0.006 
0.014


Aroian 
zero 
medium 
0.002 
0.006 
0.017 
0.031 
0.051


Aroian 
zero 
large 
0.004 
0.017 
0.029 
0.049 
0.04


Aroian 
zero 
large+ 
0.014 
0.031 
0.037 
0.054 
0.039


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.001


Aroian 
medium 
zero 
0.002 
0.001 
0.01 
0.022 
0.037


Aroian 
large 
zero 
0.001 
0.004 
0.018 
0.035 
0.04


Aroian 
large+ 
zero 
0.016 
0.029 
0.034 
0.046 
0.047


Goodman 
zero 
zero 
0.015 
0.02 
0.015 
0.028 
0.026


Goodman 
zero 
small 
0.023 
0.009 
0.008 
0.013 
0.026


Goodman 
zero 
medium 
0.009 
0.009 
0.023 
0.033 
0.054


Goodman 
zero 
large 
0.013 
0.027 
0.035 
0.055 
0.042


Goodman 
zero 
large+ 
0.021 
0.036 
0.041 
0.055 
0.04


Goodman 
small 
zero 
0.003 
0.009 
0.007 
0.012 
0.011


Goodman 
medium 
zero 
0.014 
0.002 
0.017 
0.034 
0.04


Goodman 
large 
zero 
0.008 
0.014 
0.022 
0.036 
0.043


Goodman 
large+ 
zero 
0.023 
0.035 
0.039 
0.049 
0.047


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.002 
0.002 
0.007 
0.02


B&R 
zero 
medium 
0.006 
0.01 
0.021 
0.033 
0.054


B&R 
zero 
large 
0.016 
0.028 
0.038 
0.055 
0.043


B&R 
zero 
large+ 
0.034 
0.044 
0.047 
0.055 
0.042


B&R 
small 
zero 
0 
0 
0.001 
0.001 
0.006


B&R 
medium 
zero 
0.003 
0.003 
0.016 
0.027 
0.039


B&R 
large 
zero 
0.006 
0.012 
0.023 
0.036 
0.043


B&R 
large+ 
zero 
0.034 
0.039 
0.041 
0.049 
0.047


asym dist 
zero 
zero 
0.002 
0.001 
0 
0.002 
0.002


asym dist 
zero 
small 
0.005 
0.012 
0.015 
0.046 
0.045


asym dist 
zero 
medium 
0.03 
0.043 
0.053 
0.04 
0.056


asym dist 
zero 
large 
0.04 
0.05 
0.056 
0.06 
0.05


asym dist 
zero 
large+ 
0.048 
0.056 
0.055 
0.056 
0.043


asym dist 
small 
zero 
0.003 
0.007 
0.01 
0.022 
0.04


asym dist 
medium 
zero 
0.016 
0.023 
0.048 
0.059 
0.052


asym dist 
large 
zero 
0.023 
0.041 
0.053 
0.048 
0.048


asym dist 
large+ 
zero 
0.064 
0.055 
0.049 
0.051 
0.049


pboot 
zero 
zero 
0.002 
0 
0 
0.001 
0.002


pboot 
zero 
small 
0.004 
0.008 
0.01 
0.033 
0.042


pboot 
zero 
medium 
0.026 
0.038 
0.048 
0.04 
0.056


pboot 
zero 
large 
0.037 
0.046 
0.05 
0.058 
0.05


pboot 
zero 
large+ 
0.044 
0.052 
0.05 
0.057 
0.041


pboot 
small 
zero 
0.003 
0.006 
0.004 
0.017 
0.033


pboot 
medium 
zero 
0.016 
0.019 
0.044 
0.054 
0.05


pboot 
large 
zero 
0.024 
0.038 
0.047 
0.046 
0.047


pboot 
large+ 
zero 
0.059 
0.053 
0.048 
0.053 
0.053


bcboot 
zero 
zero 
0.005 
0.006 
0.002 
0.004 
0.003


bcboot 
zero 
small 
0.005 
0.017 
0.023 
0.059 
0.061


bcboot 
zero 
medium 
0.032 
0.057 
0.061 
0.046 
0.06


bcboot 
zero 
large 
0.037 
0.054 
0.056 
0.06 
0.049


bcboot 
zero 
large+ 
0.031 
0.045 
0.045 
0.056 
0.041


bcboot 
small 
zero 
0.004 
0.01 
0.013 
0.027 
0.052


bcboot 
medium 
zero 
0.018 
0.032 
0.069 
0.072 
0.062


bcboot 
large 
zero 
0.027 
0.05 
0.067 
0.054 
0.05


bcboot 
large+ 
zero 
0.062 
0.056 
0.058 
0.056 
0.055

X ~ binary; Y residual ~ normal; Model = probit; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.003 
0 
0.001 
0.001


B&K 
zero 
small 
0 
0.003 
0.01 
0.012 
0.017


B&K 
zero 
medium 
0.008 
0.016 
0.03 
0.02 
0.017


B&K 
zero 
large 
0.008 
0.023 
0.017 
0.019 
0.022


B&K 
zero 
large+ 
0.019 
0.022 
0.039 
0.019 
0.014


B&K 
small 
zero 
0.001 
0.004 
0.003 
0.008 
0.013


B&K 
medium 
zero 
0 
0.009 
0.017 
0.019 
0.023


B&K 
large 
zero 
0.007 
0.012 
0.022 
0.028 
0.031


B&K 
large+ 
zero 
0.01 
0.019 
0.031 
0.03 
0.027


joint sig 
zero 
zero 
0.002 
0.004 
0.001 
0.002 
0.002


joint sig 
zero 
small 
0.005 
0.008 
0.014 
0.036 
0.039


joint sig 
zero 
medium 
0.019 
0.036 
0.052 
0.039 
0.039


joint sig 
zero 
large 
0.044 
0.059 
0.039 
0.039 
0.054


joint sig 
zero 
large+ 
0.046 
0.05 
0.066 
0.047 
0.035


joint sig 
small 
zero 
0.007 
0.01 
0.007 
0.02 
0.033


joint sig 
medium 
zero 
0.016 
0.03 
0.037 
0.045 
0.045


joint sig 
large 
zero 
0.023 
0.039 
0.047 
0.047 
0.055


joint sig 
large+ 
zero 
0.05 
0.056 
0.063 
0.063 
0.056


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.002 
0.001 
0 
0 
0


F&S 
zero 
medium 
0 
0.001 
0 
0.001 
0.004


F&S 
zero 
large 
0.005 
0.011 
0.017 
0.04 
0.184


F&S 
zero 
large+ 
0.019 
0.056 
0.108 
0.373 
0.747


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0.001 
0


F&S 
large+ 
zero 
0.001 
0.004 
0.003 
0.003 
0.002


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0.001 
0 
0 
0 
0


std F&S 
zero 
medium 
0.002 
0.001 
0 
0 
0


std F&S 
zero 
large 
0.003 
0.003 
0 
0 
0.001


std F&S 
zero 
large+ 
0.007 
0.012 
0.009 
0.016 
0.012


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0.001 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.002 
0.002 
0.002 
0.004 
0.002


Sobel 
zero 
zero 
0 
0 
0 
0 
0.001


Sobel 
zero 
small 
0.001 
0.002 
0 
0.007 
0.007


Sobel 
zero 
medium 
0.006 
0.007 
0.018 
0.03 
0.036


Sobel 
zero 
large 
0.013 
0.023 
0.031 
0.034 
0.05


Sobel 
zero 
large+ 
0.022 
0.036 
0.058 
0.045 
0.035


Sobel 
small 
zero 
0 
0 
0 
0.001 
0.008


Sobel 
medium 
zero 
0 
0.002 
0.007 
0.026 
0.031


Sobel 
large 
zero 
0.003 
0.01 
0.018 
0.034 
0.047


Sobel 
large+ 
zero 
0.016 
0.038 
0.049 
0.056 
0.054


Aroian 
zero 
zero 
0 
0 
0 
0 
0.001


Aroian 
zero 
small 
0 
0.002 
0 
0.003 
0.004


Aroian 
zero 
medium 
0.004 
0.006 
0.015 
0.029 
0.034


Aroian 
zero 
large 
0.01 
0.02 
0.027 
0.033 
0.049


Aroian 
zero 
large+ 
0.017 
0.033 
0.053 
0.045 
0.035


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.005


Aroian 
medium 
zero 
0 
0 
0.004 
0.025 
0.029


Aroian 
large 
zero 
0.003 
0.007 
0.017 
0.031 
0.047


Aroian 
large+ 
zero 
0.01 
0.036 
0.046 
0.054 
0.054


Goodman 
zero 
zero 
0.023 
0.015 
0.024 
0.021 
0.008


Goodman 
zero 
small 
0.011 
0.008 
0.009 
0.01 
0.01


Goodman 
zero 
medium 
0.014 
0.011 
0.023 
0.031 
0.037


Goodman 
zero 
large 
0.02 
0.034 
0.033 
0.037 
0.052


Goodman 
zero 
large+ 
0.024 
0.039 
0.059 
0.046 
0.035


Goodman 
small 
zero 
0.009 
0.015 
0.017 
0.008 
0.012


Goodman 
medium 
zero 
0.005 
0.009 
0.016 
0.031 
0.036


Goodman 
large 
zero 
0.009 
0.013 
0.025 
0.037 
0.049


Goodman 
large+ 
zero 
0.021 
0.043 
0.05 
0.058 
0.055


B&R 
zero 
zero 
0.001 
0 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0.002 
0.001 
0.009 
0.008


B&R 
zero 
medium 
0.008 
0.012 
0.027 
0.032 
0.037


B&R 
zero 
large 
0.027 
0.037 
0.035 
0.039 
0.052


B&R 
zero 
large+ 
0.046 
0.048 
0.065 
0.048 
0.035


B&R 
small 
zero 
0.001 
0.003 
0 
0.001 
0.009


B&R 
medium 
zero 
0.002 
0.005 
0.01 
0.027 
0.033


B&R 
large 
zero 
0.006 
0.012 
0.023 
0.035 
0.049


B&R 
large+ 
zero 
0.031 
0.046 
0.052 
0.057 
0.055


asym dist 
zero 
zero 
0.003 
0.003 
0.001 
0.002 
0.003


asym dist 
zero 
small 
0.004 
0.01 
0.016 
0.041 
0.041


asym dist 
zero 
medium 
0.022 
0.042 
0.058 
0.044 
0.04


asym dist 
zero 
large 
0.054 
0.064 
0.044 
0.041 
0.056


asym dist 
zero 
large+ 
0.061 
0.057 
0.072 
0.051 
0.035


asym dist 
small 
zero 
0.006 
0.01 
0.006 
0.02 
0.033


asym dist 
medium 
zero 
0.016 
0.034 
0.044 
0.056 
0.053


asym dist 
large 
zero 
0.027 
0.039 
0.049 
0.049 
0.057


asym dist 
large+ 
zero 
0.06 
0.058 
0.063 
0.063 
0.056


pboot 
zero 
zero 
0.001 
0.002 
0 
0.002 
0.001


pboot 
zero 
small 
0.004 
0.006 
0.012 
0.028 
0.032


pboot 
zero 
medium 
0.018 
0.037 
0.051 
0.04 
0.039


pboot 
zero 
large 
0.047 
0.06 
0.047 
0.041 
0.051


pboot 
zero 
large+ 
0.062 
0.055 
0.07 
0.053 
0.037


pboot 
small 
zero 
0.005 
0.008 
0.004 
0.011 
0.029


pboot 
medium 
zero 
0.014 
0.026 
0.037 
0.048 
0.053


pboot 
large 
zero 
0.025 
0.038 
0.044 
0.046 
0.058


pboot 
large+ 
zero 
0.057 
0.056 
0.059 
0.062 
0.052


bcboot 
zero 
zero 
0.003 
0.007 
0.003 
0.006 
0.004


bcboot 
zero 
small 
0.006 
0.015 
0.02 
0.054 
0.059


bcboot 
zero 
medium 
0.022 
0.053 
0.062 
0.048 
0.044


bcboot 
zero 
large 
0.05 
0.068 
0.052 
0.041 
0.053


bcboot 
zero 
large+ 
0.044 
0.05 
0.066 
0.054 
0.035


bcboot 
small 
zero 
0.008 
0.014 
0.014 
0.03 
0.051


bcboot 
medium 
zero 
0.018 
0.046 
0.061 
0.068 
0.061


bcboot 
large 
zero 
0.035 
0.056 
0.064 
0.056 
0.062


bcboot 
large+ 
zero 
0.061 
0.064 
0.059 
0.062 
0.056

X ~ binary; Y residual ~ normal; Model = probit; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.003 
0.001 
0.001 
0.001 
0.002


B&K 
zero 
small 
0.005 
0.003 
0.005 
0.013 
0.029


B&K 
zero 
medium 
0.011 
0.021 
0.03 
0.029 
0.027


B&K 
zero 
large 
0.025 
0.026 
0.027 
0.026 
0.026


B&K 
zero 
large+ 
0.024 
0.022 
0.028 
0.027 
0.026


B&K 
small 
zero 
0.001 
0.001 
0.003 
0.009 
0.02


B&K 
medium 
zero 
0.007 
0.012 
0.023 
0.023 
0.026


B&K 
large 
zero 
0.011 
0.021 
0.017 
0.03 
0.022


B&K 
large+ 
zero 
0.021 
0.023 
0.028 
0.033 
0.024


joint sig 
zero 
zero 
0.005 
0.001 
0.002 
0.003 
0.003


joint sig 
zero 
small 
0.011 
0.007 
0.013 
0.027 
0.045


joint sig 
zero 
medium 
0.017 
0.045 
0.061 
0.059 
0.054


joint sig 
zero 
large 
0.039 
0.063 
0.05 
0.054 
0.049


joint sig 
zero 
large+ 
0.052 
0.051 
0.055 
0.048 
0.04


joint sig 
small 
zero 
0.002 
0.007 
0.01 
0.019 
0.034


joint sig 
medium 
zero 
0.018 
0.018 
0.048 
0.05 
0.043


joint sig 
large 
zero 
0.024 
0.042 
0.041 
0.062 
0.045


joint sig 
large+ 
zero 
0.046 
0.054 
0.057 
0.058 
0.048


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.001 
0.005 
0.007 
0.016 
0.094


F&S 
zero 
large 
0.006 
0.033 
0.078 
0.289 
0.72


F&S 
zero 
large+ 
0.041 
0.16 
0.394 
0.892 
0.997


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0.002 
0 
0 
0 
0


F&S 
large 
zero 
0.003 
0 
0 
0 
0


F&S 
large+ 
zero 
0.006 
0.003 
0.004 
0.004 
0


std F&S 
zero 
zero 
0.001 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0.005 
0.001 
0.001 
0 
0


std F&S 
zero 
large 
0.006 
0.001 
0.003 
0 
0


std F&S 
zero 
large+ 
0.012 
0.012 
0.007 
0.003 
0.007


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.003 
0 
0 
0 
0


std F&S 
large 
zero 
0.001 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.012 
0.003 
0.002 
0.004 
0.002


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0.002 
0.003 
0.015


Sobel 
zero 
medium 
0.004 
0.013 
0.021 
0.045 
0.047


Sobel 
zero 
large 
0.007 
0.029 
0.038 
0.046 
0.048


Sobel 
zero 
large+ 
0.023 
0.04 
0.046 
0.047 
0.038


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.009


Sobel 
medium 
zero 
0.002 
0.001 
0.011 
0.024 
0.031


Sobel 
large 
zero 
0.005 
0.011 
0.015 
0.048 
0.037


Sobel 
large+ 
zero 
0.018 
0.032 
0.045 
0.053 
0.047


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.003 
0.013


Aroian 
zero 
medium 
0.004 
0.009 
0.018 
0.042 
0.045


Aroian 
zero 
large 
0.007 
0.027 
0.036 
0.044 
0.047


Aroian 
zero 
large+ 
0.016 
0.039 
0.043 
0.047 
0.036


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.006


Aroian 
medium 
zero 
0.002 
0.001 
0.01 
0.023 
0.027


Aroian 
large 
zero 
0.004 
0.011 
0.015 
0.045 
0.035


Aroian 
large+ 
zero 
0.016 
0.029 
0.04 
0.052 
0.047


Goodman 
zero 
zero 
0.013 
0.026 
0.021 
0.01 
0.017


Goodman 
zero 
small 
0.013 
0.009 
0.012 
0.006 
0.022


Goodman 
zero 
medium 
0.014 
0.021 
0.027 
0.049 
0.05


Goodman 
zero 
large 
0.013 
0.033 
0.041 
0.048 
0.049


Goodman 
zero 
large+ 
0.026 
0.04 
0.048 
0.047 
0.038


Goodman 
small 
zero 
0.019 
0.012 
0.009 
0.008 
0.017


Goodman 
medium 
zero 
0.009 
0.003 
0.011 
0.029 
0.036


Goodman 
large 
zero 
0.011 
0.015 
0.021 
0.051 
0.04


Goodman 
large+ 
zero 
0.022 
0.034 
0.048 
0.054 
0.047


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0 
0.001 
0.003 
0.003 
0.015


B&R 
zero 
medium 
0.009 
0.019 
0.025 
0.046 
0.047


B&R 
zero 
large 
0.023 
0.039 
0.043 
0.052 
0.049


B&R 
zero 
large+ 
0.047 
0.049 
0.053 
0.048 
0.039


B&R 
small 
zero 
0 
0.001 
0.002 
0.001 
0.009


B&R 
medium 
zero 
0.005 
0.001 
0.012 
0.025 
0.034


B&R 
large 
zero 
0.008 
0.015 
0.022 
0.049 
0.036


B&R 
large+ 
zero 
0.029 
0.043 
0.05 
0.055 
0.048


asym dist 
zero 
zero 
0.004 
0.002 
0.001 
0.002 
0.004


asym dist 
zero 
small 
0.011 
0.008 
0.014 
0.029 
0.046


asym dist 
zero 
medium 
0.015 
0.053 
0.061 
0.063 
0.055


asym dist 
zero 
large 
0.047 
0.07 
0.057 
0.055 
0.05


asym dist 
zero 
large+ 
0.068 
0.059 
0.058 
0.049 
0.041


asym dist 
small 
zero 
0.002 
0.007 
0.009 
0.021 
0.037


asym dist 
medium 
zero 
0.022 
0.02 
0.049 
0.055 
0.047


asym dist 
large 
zero 
0.026 
0.044 
0.05 
0.064 
0.045


asym dist 
large+ 
zero 
0.05 
0.059 
0.058 
0.059 
0.049


pboot 
zero 
zero 
0.006 
0.001 
0.001 
0.002 
0.002


pboot 
zero 
small 
0.011 
0.006 
0.012 
0.024 
0.042


pboot 
zero 
medium 
0.014 
0.048 
0.061 
0.06 
0.057


pboot 
zero 
large 
0.04 
0.066 
0.055 
0.062 
0.053


pboot 
zero 
large+ 
0.065 
0.054 
0.058 
0.049 
0.043


pboot 
small 
zero 
0.003 
0.005 
0.009 
0.016 
0.026


pboot 
medium 
zero 
0.02 
0.016 
0.046 
0.055 
0.046


pboot 
large 
zero 
0.024 
0.038 
0.045 
0.064 
0.046


pboot 
large+ 
zero 
0.055 
0.058 
0.055 
0.064 
0.053


bcboot 
zero 
zero 
0.007 
0.003 
0.005 
0.005 
0.005


bcboot 
zero 
small 
0.011 
0.011 
0.023 
0.044 
0.071


bcboot 
zero 
medium 
0.019 
0.075 
0.075 
0.071 
0.059


bcboot 
zero 
large 
0.037 
0.071 
0.056 
0.066 
0.057


bcboot 
zero 
large+ 
0.048 
0.047 
0.055 
0.046 
0.042


bcboot 
small 
zero 
0.006 
0.011 
0.017 
0.028 
0.051


bcboot 
medium 
zero 
0.022 
0.028 
0.074 
0.073 
0.057


bcboot 
large 
zero 
0.03 
0.057 
0.065 
0.072 
0.052


bcboot 
large+ 
zero 
0.057 
0.059 
0.059 
0.065 
0.053

X ~ binary; Y residual ~ logistic; Model = logistic; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0.002 
0 
0.005


B&K 
zero 
medium 
0.001 
0.001 
0 
0.006 
0.003


B&K 
zero 
large 
0.005 
0.009 
0.009 
0.01 
0.004


B&K 
zero 
large+ 
0.007 
0.012 
0.014 
0.011 
0.012


B&K 
small 
zero 
0 
0 
0.001 
0 
0


B&K 
medium 
zero 
0.001 
0 
0 
0 
0


B&K 
large 
zero 
0 
0 
0.002 
0.003 
0


B&K 
large+ 
zero 
0 
0.002 
0 
0 
0.002


joint sig 
zero 
zero 
0.001 
0.002 
0.001 
0.001 
0.003


joint sig 
zero 
small 
0.005 
0.007 
0.025 
0.035 
0.054


joint sig 
zero 
medium 
0.032 
0.037 
0.049 
0.048 
0.044


joint sig 
zero 
large 
0.036 
0.047 
0.057 
0.046 
0.043


joint sig 
zero 
large+ 
0.052 
0.051 
0.063 
0.048 
0.044


joint sig 
small 
zero 
0.007 
0.006 
0.012 
0.015 
0.031


joint sig 
medium 
zero 
0.01 
0.027 
0.045 
0.049 
0.046


joint sig 
large 
zero 
0.02 
0.035 
0.05 
0.051 
0.043


joint sig 
large+ 
zero 
0.043 
0.061 
0.043 
0.05 
0.058


F&S 
zero 
zero 
0 
0 
0 
0.001 
0


F&S 
zero 
small 
0.001 
0.002 
0.004 
0.01 
0.023


F&S 
zero 
medium 
0.003 
0.012 
0.028 
0.037 
0.041


F&S 
zero 
large 
0.008 
0.026 
0.043 
0.043 
0.035


F&S 
zero 
large+ 
0.029 
0.027 
0.048 
0.04 
0.046


F&S 
small 
zero 
0 
0 
0 
0.003 
0.002


F&S 
medium 
zero 
0 
0.004 
0.006 
0.019 
0.032


F&S 
large 
zero 
0.003 
0.006 
0.02 
0.038 
0.039


F&S 
large+ 
zero 
0.016 
0.033 
0.035 
0.046 
0.056


std F&S 
zero 
zero 
0 
0 
0 
0.001 
0


std F&S 
zero 
small 
0.002 
0.001 
0.005 
0.011 
0.026


std F&S 
zero 
medium 
0.003 
0.009 
0.026 
0.038 
0.045


std F&S 
zero 
large 
0.017 
0.029 
0.047 
0.044 
0.039


std F&S 
zero 
large+ 
0.031 
0.031 
0.055 
0.043 
0.044


std F&S 
small 
zero 
0 
0 
0 
0.003 
0.003


std F&S 
medium 
zero 
0.002 
0.005 
0.007 
0.019 
0.032


std F&S 
large 
zero 
0.004 
0.006 
0.021 
0.038 
0.039


std F&S 
large+ 
zero 
0.019 
0.032 
0.036 
0.046 
0.055


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0.001 
0.004 
0.01 
0.024


Sobel 
zero 
medium 
0.002 
0.007 
0.021 
0.041 
0.041


Sobel 
zero 
large 
0.007 
0.025 
0.045 
0.038 
0.041


Sobel 
zero 
large+ 
0.02 
0.031 
0.053 
0.042 
0.043


Sobel 
small 
zero 
0 
0 
0 
0.004 
0.002


Sobel 
medium 
zero 
0 
0.005 
0.005 
0.021 
0.032


Sobel 
large 
zero 
0.002 
0.007 
0.021 
0.039 
0.039


Sobel 
large+ 
zero 
0.016 
0.033 
0.038 
0.046 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0 
0.002 
0.006 
0.022


Aroian 
zero 
medium 
0.002 
0.004 
0.02 
0.039 
0.04


Aroian 
zero 
large 
0.006 
0.021 
0.044 
0.037 
0.041


Aroian 
zero 
large+ 
0.017 
0.027 
0.05 
0.041 
0.042


Aroian 
small 
zero 
0 
0 
0 
0.003 
0.002


Aroian 
medium 
zero 
0 
0.004 
0.005 
0.016 
0.027


Aroian 
large 
zero 
0.001 
0.006 
0.019 
0.037 
0.038


Aroian 
large+ 
zero 
0.015 
0.031 
0.035 
0.044 
0.057


Goodman 
zero 
zero 
0.016 
0.019 
0.02 
0.012 
0.018


Goodman 
zero 
small 
0.007 
0.01 
0.011 
0.015 
0.03


Goodman 
zero 
medium 
0.003 
0.008 
0.028 
0.045 
0.042


Goodman 
zero 
large 
0.011 
0.029 
0.048 
0.039 
0.041


Goodman 
zero 
large+ 
0.024 
0.033 
0.055 
0.044 
0.043


Goodman 
small 
zero 
0.027 
0.017 
0.011 
0.011 
0.007


Goodman 
medium 
zero 
0.009 
0.013 
0.011 
0.023 
0.035


Goodman 
large 
zero 
0.005 
0.008 
0.025 
0.043 
0.041


Goodman 
large+ 
zero 
0.025 
0.035 
0.038 
0.047 
0.057


B&R 
zero 
zero 
0 
0 
0 
0.001 
0


B&R 
zero 
small 
0.004 
0.002 
0.005 
0.012 
0.027


B&R 
zero 
medium 
0.008 
0.013 
0.031 
0.045 
0.042


B&R 
zero 
large 
0.027 
0.038 
0.051 
0.044 
0.041


B&R 
zero 
large+ 
0.048 
0.05 
0.064 
0.049 
0.045


B&R 
small 
zero 
0 
0.001 
0 
0.004 
0.002


B&R 
medium 
zero 
0.002 
0.006 
0.01 
0.022 
0.033


B&R 
large 
zero 
0.012 
0.01 
0.027 
0.043 
0.041


B&R 
large+ 
zero 
0.033 
0.044 
0.04 
0.049 
0.057


asym dist 
zero 
zero 
0.001 
0.002 
0 
0.001 
0.003


asym dist 
zero 
small 
0.006 
0.009 
0.024 
0.043 
0.062


asym dist 
zero 
medium 
0.033 
0.044 
0.057 
0.05 
0.046


asym dist 
zero 
large 
0.042 
0.055 
0.059 
0.047 
0.043


asym dist 
zero 
large+ 
0.066 
0.051 
0.066 
0.051 
0.046


asym dist 
small 
zero 
0.007 
0.007 
0.012 
0.019 
0.032


asym dist 
medium 
zero 
0.009 
0.027 
0.048 
0.052 
0.049


asym dist 
large 
zero 
0.021 
0.04 
0.055 
0.053 
0.046


asym dist 
large+ 
zero 
0.046 
0.066 
0.046 
0.05 
0.059


pboot 
zero 
zero 
0.001 
0.002 
0 
0.001 
0.003


pboot 
zero 
small 
0.007 
0.007 
0.021 
0.031 
0.056


pboot 
zero 
medium 
0.031 
0.035 
0.054 
0.054 
0.046


pboot 
zero 
large 
0.039 
0.053 
0.06 
0.044 
0.044


pboot 
zero 
large+ 
0.061 
0.05 
0.064 
0.053 
0.047


pboot 
small 
zero 
0.006 
0.006 
0.009 
0.013 
0.025


pboot 
medium 
zero 
0.013 
0.022 
0.038 
0.045 
0.042


pboot 
large 
zero 
0.022 
0.036 
0.055 
0.054 
0.046


pboot 
large+ 
zero 
0.054 
0.065 
0.045 
0.051 
0.061


bcboot 
zero 
zero 
0.003 
0.002 
0.004 
0.001 
0.005


bcboot 
zero 
small 
0.009 
0.012 
0.035 
0.063 
0.086


bcboot 
zero 
medium 
0.033 
0.052 
0.063 
0.055 
0.05


bcboot 
zero 
large 
0.044 
0.057 
0.066 
0.047 
0.042


bcboot 
zero 
large+ 
0.051 
0.041 
0.064 
0.052 
0.047


bcboot 
small 
zero 
0.008 
0.01 
0.023 
0.035 
0.054


bcboot 
medium 
zero 
0.015 
0.04 
0.056 
0.061 
0.056


bcboot 
large 
zero 
0.029 
0.058 
0.076 
0.059 
0.051


bcboot 
large+ 
zero 
0.062 
0.071 
0.046 
0.05 
0.055

X ~ binary; Y residual ~ logistic; Model = logistic; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.001 
0.001


B&K 
zero 
small 
0 
0 
0.002 
0.016 
0.013


B&K 
zero 
medium 
0.003 
0.009 
0.012 
0.015 
0.018


B&K 
zero 
large 
0.005 
0.013 
0.01 
0.019 
0.024


B&K 
zero 
large+ 
0.009 
0.005 
0.019 
0.02 
0.021


B&K 
small 
zero 
0 
0 
0.001 
0.003 
0.012


B&K 
medium 
zero 
0 
0.001 
0.004 
0.006 
0.01


B&K 
large 
zero 
0 
0.001 
0.001 
0.009 
0.014


B&K 
large+ 
zero 
0 
0.004 
0.004 
0.005 
0.016


joint sig 
zero 
zero 
0 
0.004 
0.005 
0.004 
0.003


joint sig 
zero 
small 
0.009 
0.016 
0.02 
0.037 
0.049


joint sig 
zero 
medium 
0.033 
0.044 
0.05 
0.051 
0.046


joint sig 
zero 
large 
0.044 
0.053 
0.039 
0.047 
0.06


joint sig 
zero 
large+ 
0.048 
0.043 
0.047 
0.055 
0.052


joint sig 
small 
zero 
0 
0.007 
0.011 
0.014 
0.031


joint sig 
medium 
zero 
0.009 
0.02 
0.047 
0.051 
0.053


joint sig 
large 
zero 
0.017 
0.04 
0.044 
0.041 
0.047


joint sig 
large+ 
zero 
0.038 
0.044 
0.048 
0.041 
0.061


F&S 
zero 
zero 
0 
0.001 
0 
0 
0


F&S 
zero 
small 
0 
0 
0.001 
0.008 
0.019


F&S 
zero 
medium 
0.005 
0.013 
0.033 
0.063 
0.08


F&S 
zero 
large 
0.017 
0.023 
0.038 
0.07 
0.133


F&S 
zero 
large+ 
0.018 
0.037 
0.055 
0.088 
0.144


F&S 
small 
zero 
0 
0 
0 
0.002 
0.008


F&S 
medium 
zero 
0 
0.003 
0.013 
0.028 
0.041


F&S 
large 
zero 
0.003 
0.012 
0.021 
0.033 
0.044


F&S 
large+ 
zero 
0.008 
0.029 
0.041 
0.04 
0.06


std F&S 
zero 
zero 
0 
0.001 
0 
0.001 
0.001


std F&S 
zero 
small 
0 
0.003 
0.002 
0.012 
0.019


std F&S 
zero 
medium 
0.009 
0.015 
0.032 
0.047 
0.041


std F&S 
zero 
large 
0.021 
0.037 
0.028 
0.046 
0.059


std F&S 
zero 
large+ 
0.031 
0.034 
0.049 
0.049 
0.054


std F&S 
small 
zero 
0 
0 
0.001 
0.001 
0.009


std F&S 
medium 
zero 
0.001 
0.003 
0.014 
0.026 
0.042


std F&S 
large 
zero 
0.003 
0.014 
0.022 
0.035 
0.043


std F&S 
large+ 
zero 
0.012 
0.03 
0.038 
0.04 
0.063


Sobel 
zero 
zero 
0 
0.001 
0 
0 
0


Sobel 
zero 
small 
0 
0 
0 
0.01 
0.02


Sobel 
zero 
medium 
0.002 
0.012 
0.031 
0.042 
0.044


Sobel 
zero 
large 
0.007 
0.024 
0.025 
0.039 
0.056


Sobel 
zero 
large+ 
0.013 
0.023 
0.043 
0.047 
0.051


Sobel 
small 
zero 
0 
0 
0 
0.002 
0.007


Sobel 
medium 
zero 
0.001 
0.004 
0.012 
0.032 
0.042


Sobel 
large 
zero 
0.004 
0.012 
0.022 
0.034 
0.045


Sobel 
large+ 
zero 
0.01 
0.031 
0.042 
0.04 
0.06


Aroian 
zero 
zero 
0 
0.001 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.007 
0.017


Aroian 
zero 
medium 
0.002 
0.008 
0.026 
0.041 
0.042


Aroian 
zero 
large 
0.006 
0.021 
0.023 
0.038 
0.056


Aroian 
zero 
large+ 
0.009 
0.019 
0.04 
0.046 
0.05


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.004


Aroian 
medium 
zero 
0 
0.003 
0.009 
0.024 
0.036


Aroian 
large 
zero 
0.002 
0.011 
0.019 
0.033 
0.044


Aroian 
large+ 
zero 
0.008 
0.025 
0.041 
0.04 
0.06


Goodman 
zero 
zero 
0.014 
0.018 
0.015 
0.011 
0.013


Goodman 
zero 
small 
0.015 
0.016 
0.006 
0.013 
0.024


Goodman 
zero 
medium 
0.004 
0.015 
0.035 
0.044 
0.044


Goodman 
zero 
large 
0.012 
0.03 
0.027 
0.042 
0.058


Goodman 
zero 
large+ 
0.021 
0.027 
0.044 
0.051 
0.051


Goodman 
small 
zero 
0.02 
0.014 
0.013 
0.006 
0.009


Goodman 
medium 
zero 
0.006 
0.009 
0.017 
0.035 
0.046


Goodman 
large 
zero 
0.006 
0.016 
0.026 
0.036 
0.046


Goodman 
large+ 
zero 
0.014 
0.032 
0.042 
0.04 
0.06


B&R 
zero 
zero 
0 
0.001 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0.001 
0.001 
0.01 
0.02


B&R 
zero 
medium 
0.009 
0.019 
0.035 
0.045 
0.044


B&R 
zero 
large 
0.031 
0.038 
0.03 
0.046 
0.06


B&R 
zero 
large+ 
0.045 
0.044 
0.047 
0.053 
0.053


B&R 
small 
zero 
0 
0 
0.001 
0.002 
0.008


B&R 
medium 
zero 
0.002 
0.007 
0.017 
0.033 
0.044


B&R 
large 
zero 
0.006 
0.021 
0.027 
0.037 
0.046


B&R 
large+ 
zero 
0.028 
0.04 
0.045 
0.041 
0.061


asym dist 
zero 
zero 
0 
0.004 
0.005 
0.004 
0.002


asym dist 
zero 
small 
0.006 
0.014 
0.02 
0.045 
0.057


asym dist 
zero 
medium 
0.038 
0.052 
0.056 
0.053 
0.049


asym dist 
zero 
large 
0.052 
0.064 
0.045 
0.048 
0.061


asym dist 
zero 
large+ 
0.062 
0.052 
0.048 
0.055 
0.053


asym dist 
small 
zero 
0 
0.007 
0.012 
0.016 
0.034


asym dist 
medium 
zero 
0.008 
0.019 
0.05 
0.053 
0.059


asym dist 
large 
zero 
0.019 
0.049 
0.05 
0.045 
0.049


asym dist 
large+ 
zero 
0.043 
0.051 
0.049 
0.041 
0.061


pboot 
zero 
zero 
0.001 
0.002 
0.003 
0.002 
0.001


pboot 
zero 
small 
0.008 
0.013 
0.015 
0.03 
0.052


pboot 
zero 
medium 
0.033 
0.048 
0.056 
0.053 
0.046


pboot 
zero 
large 
0.046 
0.061 
0.046 
0.049 
0.062


pboot 
zero 
large+ 
0.06 
0.049 
0.049 
0.051 
0.052


pboot 
small 
zero 
0 
0.004 
0.008 
0.007 
0.026


pboot 
medium 
zero 
0.009 
0.016 
0.044 
0.05 
0.052


pboot 
large 
zero 
0.02 
0.046 
0.047 
0.048 
0.05


pboot 
large+ 
zero 
0.048 
0.055 
0.047 
0.043 
0.067


bcboot 
zero 
zero 
0.002 
0.003 
0.008 
0.005 
0.007


bcboot 
zero 
small 
0.009 
0.021 
0.033 
0.066 
0.074


bcboot 
zero 
medium 
0.039 
0.055 
0.064 
0.054 
0.053


bcboot 
zero 
large 
0.051 
0.065 
0.05 
0.048 
0.061


bcboot 
zero 
large+ 
0.034 
0.038 
0.045 
0.05 
0.054


bcboot 
small 
zero 
0.003 
0.012 
0.014 
0.034 
0.051


bcboot 
medium 
zero 
0.014 
0.031 
0.065 
0.068 
0.071


bcboot 
large 
zero 
0.024 
0.064 
0.054 
0.054 
0.052


bcboot 
large+ 
zero 
0.049 
0.062 
0.058 
0.041 
0.07

X ~ binary; Y residual ~ logistic; Model = logistic; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0 
0.001 
0


B&K 
zero 
small 
0 
0.004 
0.009 
0.019 
0.022


B&K 
zero 
medium 
0.004 
0.01 
0.019 
0.025 
0.03


B&K 
zero 
large 
0.009 
0.016 
0.021 
0.02 
0.017


B&K 
zero 
large+ 
0.01 
0.016 
0.026 
0.03 
0.022


B&K 
small 
zero 
0 
0.002 
0.003 
0.004 
0.018


B&K 
medium 
zero 
0.002 
0.002 
0.02 
0.03 
0.021


B&K 
large 
zero 
0.003 
0.011 
0.015 
0.023 
0.014


B&K 
large+ 
zero 
0.004 
0.008 
0.018 
0.017 
0.029


joint sig 
zero 
zero 
0.002 
0.002 
0 
0.001 
0.001


joint sig 
zero 
small 
0.004 
0.013 
0.017 
0.045 
0.042


joint sig 
zero 
medium 
0.025 
0.04 
0.052 
0.038 
0.056


joint sig 
zero 
large 
0.032 
0.039 
0.043 
0.057 
0.046


joint sig 
zero 
large+ 
0.037 
0.044 
0.049 
0.056 
0.041


joint sig 
small 
zero 
0.003 
0.006 
0.01 
0.015 
0.039


joint sig 
medium 
zero 
0.013 
0.019 
0.045 
0.051 
0.047


joint sig 
large 
zero 
0.02 
0.037 
0.044 
0.045 
0.037


joint sig 
large+ 
zero 
0.048 
0.05 
0.047 
0.048 
0.047


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.002 
0.002 
0.003 
0.013 
0.027


F&S 
zero 
medium 
0.004 
0.019 
0.05 
0.151 
0.33


F&S 
zero 
large 
0.006 
0.035 
0.115 
0.328 
0.552


F&S 
zero 
large+ 
0.03 
0.089 
0.185 
0.452 
0.735


F&S 
small 
zero 
0 
0 
0.001 
0.001 
0.003


F&S 
medium 
zero 
0.001 
0.001 
0.01 
0.028 
0.043


F&S 
large 
zero 
0.003 
0.006 
0.026 
0.035 
0.037


F&S 
large+ 
zero 
0.014 
0.03 
0.038 
0.043 
0.046


std F&S 
zero 
zero 
0.001 
0 
0 
0.001 
0


std F&S 
zero 
small 
0.002 
0.001 
0.003 
0.01 
0.018


std F&S 
zero 
medium 
0.007 
0.011 
0.021 
0.025 
0.063


std F&S 
zero 
large 
0.012 
0.022 
0.031 
0.066 
0.084


std F&S 
zero 
large+ 
0.022 
0.037 
0.04 
0.052 
0.068


std F&S 
small 
zero 
0.001 
0.001 
0.002 
0.001 
0.007


std F&S 
medium 
zero 
0.006 
0.002 
0.014 
0.033 
0.04


std F&S 
large 
zero 
0.007 
0.014 
0.03 
0.035 
0.035


std F&S 
large+ 
zero 
0.021 
0.031 
0.041 
0.041 
0.049


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0.001 
0.002 
0.002 
0.008 
0.025


Sobel 
zero 
medium 
0.004 
0.007 
0.022 
0.032 
0.052


Sobel 
zero 
large 
0.005 
0.018 
0.031 
0.052 
0.042


Sobel 
zero 
large+ 
0.014 
0.033 
0.039 
0.054 
0.039


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.004


Sobel 
medium 
zero 
0 
0.002 
0.008 
0.022 
0.037


Sobel 
large 
zero 
0.001 
0.005 
0.023 
0.037 
0.035


Sobel 
large+ 
zero 
0.015 
0.033 
0.038 
0.041 
0.046


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0.001 
0.001 
0.001 
0.006 
0.02


Aroian 
zero 
medium 
0.002 
0.006 
0.019 
0.031 
0.051


Aroian 
zero 
large 
0.004 
0.017 
0.028 
0.049 
0.04


Aroian 
zero 
large+ 
0.009 
0.029 
0.033 
0.053 
0.039


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.001


Aroian 
medium 
zero 
0 
0 
0.006 
0.02 
0.035


Aroian 
large 
zero 
0.001 
0.002 
0.019 
0.035 
0.035


Aroian 
large+ 
zero 
0.013 
0.029 
0.038 
0.04 
0.046


Goodman 
zero 
zero 
0.013 
0.031 
0.02 
0.012 
0.012


Goodman 
zero 
small 
0.024 
0.017 
0.012 
0.014 
0.028


Goodman 
zero 
medium 
0.007 
0.01 
0.028 
0.034 
0.054


Goodman 
zero 
large 
0.01 
0.024 
0.035 
0.055 
0.042


Goodman 
zero 
large+ 
0.017 
0.036 
0.04 
0.055 
0.039


Goodman 
small 
zero 
0.012 
0.013 
0.012 
0.004 
0.011


Goodman 
medium 
zero 
0.011 
0.003 
0.014 
0.03 
0.041


Goodman 
large 
zero 
0.004 
0.01 
0.028 
0.039 
0.036


Goodman 
large+ 
zero 
0.018 
0.036 
0.041 
0.043 
0.046


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.003 
0.003 
0.009 
0.027


B&R 
zero 
medium 
0.006 
0.016 
0.03 
0.034 
0.054


B&R 
zero 
large 
0.019 
0.028 
0.04 
0.055 
0.043


B&R 
zero 
large+ 
0.034 
0.045 
0.047 
0.055 
0.042


B&R 
small 
zero 
0 
0 
0.001 
0.001 
0.005


B&R 
medium 
zero 
0.004 
0.002 
0.014 
0.028 
0.038


B&R 
large 
zero 
0.006 
0.012 
0.028 
0.039 
0.036


B&R 
large+ 
zero 
0.036 
0.04 
0.045 
0.045 
0.047


asym dist 
zero 
zero 
0.002 
0.001 
0 
0.001 
0.001


asym dist 
zero 
small 
0.003 
0.012 
0.02 
0.05 
0.05


asym dist 
zero 
medium 
0.032 
0.049 
0.056 
0.04 
0.056


asym dist 
zero 
large 
0.043 
0.05 
0.056 
0.06 
0.05


asym dist 
zero 
large+ 
0.048 
0.057 
0.055 
0.056 
0.043


asym dist 
small 
zero 
0.003 
0.006 
0.011 
0.018 
0.044


asym dist 
medium 
zero 
0.015 
0.018 
0.05 
0.061 
0.052


asym dist 
large 
zero 
0.023 
0.039 
0.047 
0.046 
0.04


asym dist 
large+ 
zero 
0.054 
0.054 
0.05 
0.048 
0.047


pboot 
zero 
zero 
0.002 
0.001 
0 
0.001 
0.001


pboot 
zero 
small 
0.005 
0.009 
0.014 
0.041 
0.044


pboot 
zero 
medium 
0.029 
0.042 
0.052 
0.04 
0.056


pboot 
zero 
large 
0.037 
0.046 
0.05 
0.058 
0.05


pboot 
zero 
large+ 
0.044 
0.052 
0.05 
0.057 
0.041


pboot 
small 
zero 
0.003 
0.005 
0.006 
0.012 
0.03


pboot 
medium 
zero 
0.016 
0.018 
0.043 
0.056 
0.05


pboot 
large 
zero 
0.026 
0.038 
0.046 
0.048 
0.042


pboot 
large+ 
zero 
0.059 
0.062 
0.053 
0.053 
0.05


bcboot 
zero 
zero 
0.004 
0.007 
0.002 
0.003 
0.003


bcboot 
zero 
small 
0.006 
0.021 
0.03 
0.064 
0.064


bcboot 
zero 
medium 
0.039 
0.06 
0.062 
0.046 
0.062


bcboot 
zero 
large 
0.035 
0.051 
0.054 
0.06 
0.048


bcboot 
zero 
large+ 
0.031 
0.045 
0.046 
0.056 
0.041


bcboot 
small 
zero 
0.004 
0.01 
0.014 
0.028 
0.054


bcboot 
medium 
zero 
0.018 
0.031 
0.08 
0.08 
0.059


bcboot 
large 
zero 
0.029 
0.052 
0.062 
0.059 
0.048


bcboot 
large+ 
zero 
0.059 
0.064 
0.057 
0.052 
0.051

X ~ binary; Y residual ~ logistic; Model = logistic; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.001 
0.003 
0 
0.002 
0.001


B&K 
zero 
small 
0 
0.003 
0.014 
0.016 
0.018


B&K 
zero 
medium 
0.009 
0.017 
0.031 
0.02 
0.017


B&K 
zero 
large 
0.01 
0.025 
0.017 
0.019 
0.022


B&K 
zero 
large+ 
0.019 
0.024 
0.039 
0.019 
0.014


B&K 
small 
zero 
0.001 
0.005 
0.003 
0.006 
0.015


B&K 
medium 
zero 
0.001 
0.01 
0.017 
0.021 
0.024


B&K 
large 
zero 
0.005 
0.011 
0.017 
0.027 
0.029


B&K 
large+ 
zero 
0.011 
0.019 
0.025 
0.03 
0.023


joint sig 
zero 
zero 
0.002 
0.003 
0.001 
0.003 
0.003


joint sig 
zero 
small 
0.006 
0.009 
0.019 
0.04 
0.041


joint sig 
zero 
medium 
0.021 
0.034 
0.052 
0.039 
0.039


joint sig 
zero 
large 
0.045 
0.06 
0.039 
0.039 
0.054


joint sig 
zero 
large+ 
0.046 
0.05 
0.066 
0.047 
0.035


joint sig 
small 
zero 
0.007 
0.008 
0.007 
0.019 
0.037


joint sig 
medium 
zero 
0.013 
0.025 
0.037 
0.05 
0.045


joint sig 
large 
zero 
0.019 
0.039 
0.038 
0.048 
0.053


joint sig 
large+ 
zero 
0.044 
0.046 
0.056 
0.053 
0.051


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.003 
0.003 
0.002 
0.021 
0.053


F&S 
zero 
medium 
0.003 
0.021 
0.079 
0.298 
0.619


F&S 
zero 
large 
0.02 
0.066 
0.194 
0.553 
0.88


F&S 
zero 
large+ 
0.04 
0.161 
0.336 
0.774 
0.979


F&S 
small 
zero 
0 
0 
0 
0 
0.008


F&S 
medium 
zero 
0 
0.003 
0.008 
0.023 
0.036


F&S 
large 
zero 
0.003 
0.009 
0.02 
0.042 
0.05


F&S 
large+ 
zero 
0.014 
0.033 
0.045 
0.05 
0.051


std F&S 
zero 
zero 
0.001 
0.001 
0 
0.001 
0


std F&S 
zero 
small 
0.001 
0.002 
0.006 
0.01 
0.007


std F&S 
zero 
medium 
0.01 
0.013 
0.009 
0.028 
0.063


std F&S 
zero 
large 
0.017 
0.026 
0.029 
0.051 
0.108


std F&S 
zero 
large+ 
0.022 
0.033 
0.04 
0.067 
0.1


std F&S 
small 
zero 
0.001 
0.004 
0.002 
0.003 
0.016


std F&S 
medium 
zero 
0.002 
0.012 
0.015 
0.035 
0.039


std F&S 
large 
zero 
0.014 
0.015 
0.029 
0.046 
0.05


std F&S 
large+ 
zero 
0.034 
0.041 
0.047 
0.051 
0.053


Sobel 
zero 
zero 
0 
0 
0 
0 
0.001


Sobel 
zero 
small 
0 
0.002 
0.001 
0.009 
0.01


Sobel 
zero 
medium 
0.004 
0.008 
0.02 
0.03 
0.037


Sobel 
zero 
large 
0.012 
0.025 
0.031 
0.034 
0.05


Sobel 
zero 
large+ 
0.014 
0.034 
0.055 
0.045 
0.035


Sobel 
small 
zero 
0 
0.001 
0 
0.001 
0.008


Sobel 
medium 
zero 
0 
0.001 
0.006 
0.024 
0.039


Sobel 
large 
zero 
0.003 
0.01 
0.015 
0.041 
0.048


Sobel 
large+ 
zero 
0.01 
0.033 
0.045 
0.047 
0.051


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.002 
0 
0.006 
0.006


Aroian 
zero 
medium 
0.003 
0.006 
0.018 
0.029 
0.035


Aroian 
zero 
large 
0.008 
0.021 
0.027 
0.033 
0.049


Aroian 
zero 
large+ 
0.01 
0.031 
0.051 
0.044 
0.034


Aroian 
small 
zero 
0 
0 
0 
0 
0.005


Aroian 
medium 
zero 
0 
0 
0.006 
0.019 
0.036


Aroian 
large 
zero 
0.002 
0.008 
0.013 
0.038 
0.048


Aroian 
large+ 
zero 
0.007 
0.028 
0.041 
0.047 
0.051


Goodman 
zero 
zero 
0.015 
0.02 
0.013 
0.023 
0.008


Goodman 
zero 
small 
0.019 
0.018 
0.016 
0.01 
0.016


Goodman 
zero 
medium 
0.009 
0.014 
0.027 
0.034 
0.037


Goodman 
zero 
large 
0.016 
0.034 
0.033 
0.037 
0.052


Goodman 
zero 
large+ 
0.021 
0.037 
0.058 
0.045 
0.035


Goodman 
small 
zero 
0.008 
0.013 
0.004 
0.011 
0.012


Goodman 
medium 
zero 
0.011 
0.011 
0.013 
0.025 
0.041


Goodman 
large 
zero 
0.01 
0.011 
0.018 
0.042 
0.048


Goodman 
large+ 
zero 
0.016 
0.037 
0.049 
0.049 
0.051


B&R 
zero 
zero 
0.001 
0 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0.002 
0.004 
0.01 
0.011


B&R 
zero 
medium 
0.009 
0.014 
0.033 
0.036 
0.037


B&R 
zero 
large 
0.03 
0.04 
0.037 
0.039 
0.053


B&R 
zero 
large+ 
0.048 
0.053 
0.065 
0.048 
0.035


B&R 
small 
zero 
0.001 
0.002 
0 
0.001 
0.009


B&R 
medium 
zero 
0 
0.005 
0.01 
0.024 
0.041


B&R 
large 
zero 
0.007 
0.015 
0.018 
0.042 
0.048


B&R 
large+ 
zero 
0.03 
0.043 
0.051 
0.051 
0.051


asym dist 
zero 
zero 
0.004 
0.003 
0 
0.003 
0.004


asym dist 
zero 
small 
0.004 
0.01 
0.017 
0.047 
0.045


asym dist 
zero 
medium 
0.025 
0.043 
0.058 
0.043 
0.04


asym dist 
zero 
large 
0.056 
0.068 
0.044 
0.041 
0.056


asym dist 
zero 
large+ 
0.061 
0.057 
0.072 
0.051 
0.035


asym dist 
small 
zero 
0.005 
0.008 
0.005 
0.02 
0.039


asym dist 
medium 
zero 
0.014 
0.028 
0.038 
0.056 
0.046


asym dist 
large 
zero 
0.018 
0.041 
0.045 
0.05 
0.053


asym dist 
large+ 
zero 
0.049 
0.053 
0.058 
0.053 
0.051


pboot 
zero 
zero 
0.001 
0.004 
0 
0.002 
0.002


pboot 
zero 
small 
0.005 
0.009 
0.014 
0.035 
0.034


pboot 
zero 
medium 
0.023 
0.038 
0.052 
0.04 
0.039


pboot 
zero 
large 
0.05 
0.062 
0.047 
0.041 
0.051


pboot 
zero 
large+ 
0.062 
0.055 
0.07 
0.053 
0.037


pboot 
small 
zero 
0.005 
0.007 
0.004 
0.014 
0.032


pboot 
medium 
zero 
0.016 
0.021 
0.035 
0.05 
0.05


pboot 
large 
zero 
0.02 
0.042 
0.04 
0.053 
0.055


pboot 
large+ 
zero 
0.055 
0.058 
0.06 
0.056 
0.049


bcboot 
zero 
zero 
0.003 
0.007 
0.005 
0.007 
0.005


bcboot 
zero 
small 
0.007 
0.018 
0.026 
0.059 
0.062


bcboot 
zero 
medium 
0.026 
0.056 
0.061 
0.046 
0.043


bcboot 
zero 
large 
0.049 
0.065 
0.051 
0.041 
0.055


bcboot 
zero 
large+ 
0.039 
0.05 
0.066 
0.054 
0.034


bcboot 
small 
zero 
0.007 
0.011 
0.013 
0.034 
0.055


bcboot 
medium 
zero 
0.019 
0.038 
0.062 
0.07 
0.058


bcboot 
large 
zero 
0.027 
0.053 
0.058 
0.061 
0.062


bcboot 
large+ 
zero 
0.061 
0.061 
0.065 
0.059 
0.05

X ~ binary; Y residual ~ logistic; Model = logistic; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.003 
0.002 
0.001 
0.001 
0


B&K 
zero 
small 
0.003 
0.004 
0.004 
0.014 
0.031


B&K 
zero 
medium 
0.011 
0.021 
0.03 
0.029 
0.027


B&K 
zero 
large 
0.027 
0.026 
0.027 
0.026 
0.026


B&K 
zero 
large+ 
0.025 
0.021 
0.028 
0.027 
0.026


B&K 
small 
zero 
0.003 
0.004 
0.005 
0.011 
0.02


B&K 
medium 
zero 
0.005 
0.011 
0.02 
0.026 
0.024


B&K 
large 
zero 
0.01 
0.018 
0.018 
0.029 
0.027


B&K 
large+ 
zero 
0.018 
0.021 
0.02 
0.036 
0.034


joint sig 
zero 
zero 
0.004 
0.003 
0.003 
0.003 
0.001


joint sig 
zero 
small 
0.009 
0.009 
0.015 
0.03 
0.048


joint sig 
zero 
medium 
0.017 
0.048 
0.061 
0.059 
0.054


joint sig 
zero 
large 
0.04 
0.064 
0.05 
0.054 
0.049


joint sig 
zero 
large+ 
0.052 
0.051 
0.055 
0.048 
0.04


joint sig 
small 
zero 
0.005 
0.01 
0.011 
0.019 
0.034


joint sig 
medium 
zero 
0.013 
0.018 
0.037 
0.049 
0.049


joint sig 
large 
zero 
0.023 
0.035 
0.04 
0.062 
0.048


joint sig 
large+ 
zero 
0.037 
0.044 
0.044 
0.061 
0.058


F&S 
zero 
zero 
0.001 
0 
0 
0 
0


F&S 
zero 
small 
0 
0.001 
0.003 
0.02 
0.073


F&S 
zero 
medium 
0.003 
0.035 
0.184 
0.64 
0.953


F&S 
zero 
large 
0.017 
0.162 
0.443 
0.92 
1


F&S 
zero 
large+ 
0.074 
0.365 
0.734 
0.996 
1


F&S 
small 
zero 
0 
0 
0 
0.001 
0.007


F&S 
medium 
zero 
0.002 
0.002 
0.01 
0.036 
0.041


F&S 
large 
zero 
0.003 
0.007 
0.032 
0.055 
0.053


F&S 
large+ 
zero 
0.022 
0.032 
0.049 
0.065 
0.059


std F&S 
zero 
zero 
0.002 
0.001 
0.001 
0.003 
0


std F&S 
zero 
small 
0.007 
0.003 
0.005 
0.009 
0.008


std F&S 
zero 
medium 
0.008 
0.012 
0.011 
0.022 
0.049


std F&S 
zero 
large 
0.017 
0.017 
0.017 
0.045 
0.1


std F&S 
zero 
large+ 
0.02 
0.026 
0.033 
0.074 
0.133


std F&S 
small 
zero 
0.003 
0.006 
0.002 
0.015 
0.032


std F&S 
medium 
zero 
0.009 
0.021 
0.051 
0.065 
0.052


std F&S 
large 
zero 
0.021 
0.043 
0.054 
0.062 
0.055


std F&S 
large+ 
zero 
0.051 
0.051 
0.054 
0.067 
0.059


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.003 
0.02


Sobel 
zero 
medium 
0.005 
0.015 
0.024 
0.047 
0.047


Sobel 
zero 
large 
0.007 
0.03 
0.038 
0.046 
0.048


Sobel 
zero 
large+ 
0.016 
0.04 
0.046 
0.047 
0.037


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.007


Sobel 
medium 
zero 
0.002 
0.002 
0.01 
0.028 
0.033


Sobel 
large 
zero 
0.003 
0.007 
0.019 
0.054 
0.044


Sobel 
large+ 
zero 
0.012 
0.028 
0.038 
0.057 
0.054


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.003 
0.017


Aroian 
zero 
medium 
0.004 
0.01 
0.02 
0.044 
0.046


Aroian 
zero 
large 
0.005 
0.028 
0.036 
0.043 
0.047


Aroian 
zero 
large+ 
0.012 
0.033 
0.041 
0.047 
0.036


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.006


Aroian 
medium 
zero 
0.002 
0 
0.008 
0.018 
0.03


Aroian 
large 
zero 
0.003 
0.005 
0.016 
0.054 
0.043


Aroian 
large+ 
zero 
0.011 
0.025 
0.037 
0.055 
0.054


Goodman 
zero 
zero 
0.017 
0.02 
0.026 
0.02 
0.028


Goodman 
zero 
small 
0.013 
0.018 
0.012 
0.009 
0.023


Goodman 
zero 
medium 
0.007 
0.022 
0.031 
0.049 
0.05


Goodman 
zero 
large 
0.012 
0.034 
0.04 
0.047 
0.049


Goodman 
zero 
large+ 
0.023 
0.04 
0.048 
0.047 
0.038


Goodman 
small 
zero 
0.009 
0.021 
0.011 
0.006 
0.015


Goodman 
medium 
zero 
0.011 
0.006 
0.012 
0.033 
0.035


Goodman 
large 
zero 
0.004 
0.01 
0.02 
0.055 
0.046


Goodman 
large+ 
zero 
0.014 
0.031 
0.039 
0.058 
0.055


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0.003 
0.003 
0.02


B&R 
zero 
medium 
0.009 
0.023 
0.031 
0.049 
0.047


B&R 
zero 
large 
0.023 
0.042 
0.043 
0.053 
0.049


B&R 
zero 
large+ 
0.046 
0.05 
0.053 
0.049 
0.039


B&R 
small 
zero 
0 
0.002 
0.001 
0.001 
0.007


B&R 
medium 
zero 
0.004 
0.004 
0.012 
0.03 
0.034


B&R 
large 
zero 
0.008 
0.012 
0.021 
0.055 
0.046


B&R 
large+ 
zero 
0.026 
0.036 
0.042 
0.058 
0.058


asym dist 
zero 
zero 
0.003 
0.003 
0.002 
0.003 
0.001


asym dist 
zero 
small 
0.008 
0.009 
0.014 
0.031 
0.051


asym dist 
zero 
medium 
0.018 
0.056 
0.064 
0.064 
0.055


asym dist 
zero 
large 
0.047 
0.071 
0.057 
0.055 
0.05


asym dist 
zero 
large+ 
0.068 
0.059 
0.058 
0.049 
0.041


asym dist 
small 
zero 
0.003 
0.01 
0.01 
0.02 
0.035


asym dist 
medium 
zero 
0.014 
0.018 
0.044 
0.056 
0.052


asym dist 
large 
zero 
0.024 
0.038 
0.045 
0.063 
0.053


asym dist 
large+ 
zero 
0.04 
0.049 
0.046 
0.062 
0.058


pboot 
zero 
zero 
0.004 
0 
0.002 
0.002 
0.001


pboot 
zero 
small 
0.01 
0.007 
0.014 
0.03 
0.047


pboot 
zero 
medium 
0.016 
0.049 
0.063 
0.06 
0.058


pboot 
zero 
large 
0.041 
0.067 
0.055 
0.062 
0.053


pboot 
zero 
large+ 
0.065 
0.054 
0.058 
0.049 
0.043


pboot 
small 
zero 
0.004 
0.008 
0.01 
0.016 
0.025


pboot 
medium 
zero 
0.018 
0.019 
0.039 
0.054 
0.051


pboot 
large 
zero 
0.025 
0.037 
0.044 
0.065 
0.045


pboot 
large+ 
zero 
0.052 
0.055 
0.043 
0.066 
0.059


bcboot 
zero 
zero 
0.006 
0.005 
0.005 
0.007 
0.006


bcboot 
zero 
small 
0.013 
0.012 
0.03 
0.05 
0.072


bcboot 
zero 
medium 
0.019 
0.073 
0.072 
0.069 
0.059


bcboot 
zero 
large 
0.034 
0.069 
0.056 
0.066 
0.059


bcboot 
zero 
large+ 
0.046 
0.047 
0.054 
0.045 
0.042


bcboot 
small 
zero 
0.005 
0.015 
0.018 
0.032 
0.054


bcboot 
medium 
zero 
0.018 
0.031 
0.066 
0.07 
0.062


bcboot 
large 
zero 
0.033 
0.054 
0.063 
0.079 
0.06


bcboot 
large+ 
zero 
0.047 
0.052 
0.044 
0.07 
0.058

X ~ binary; Y residual ~ logistic; Model = probit; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0.001 
0.002 
0 
0.005


B&K 
zero 
medium 
0.001 
0.001 
0 
0.006 
0.003


B&K 
zero 
large 
0.007 
0.009 
0.009 
0.01 
0.004


B&K 
zero 
large+ 
0.008 
0.012 
0.014 
0.011 
0.012


B&K 
small 
zero 
0 
0 
0.001 
0 
0


B&K 
medium 
zero 
0.001 
0 
0 
0 
0


B&K 
large 
zero 
0 
0.001 
0.002 
0.003 
0


B&K 
large+ 
zero 
0 
0.002 
0 
0 
0.002


joint sig 
zero 
zero 
0.002 
0.002 
0.001 
0.001 
0.003


joint sig 
zero 
small 
0.005 
0.008 
0.025 
0.035 
0.054


joint sig 
zero 
medium 
0.032 
0.037 
0.05 
0.048 
0.044


joint sig 
zero 
large 
0.038 
0.047 
0.057 
0.046 
0.043


joint sig 
zero 
large+ 
0.052 
0.051 
0.063 
0.048 
0.044


joint sig 
small 
zero 
0.009 
0.007 
0.013 
0.016 
0.031


joint sig 
medium 
zero 
0.015 
0.027 
0.046 
0.05 
0.046


joint sig 
large 
zero 
0.021 
0.039 
0.053 
0.051 
0.043


joint sig 
large+ 
zero 
0.051 
0.065 
0.045 
0.05 
0.058


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0.004 
0.002 
0.003 
0.003 
0.002


F&S 
zero 
large+ 
0.014 
0.008 
0.018 
0.008 
0.012


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0.001 
0


F&S 
large+ 
zero 
0.003 
0.001 
0.001 
0.001 
0.003


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0.001 
0.002 
0.003 
0.002


std F&S 
zero 
large+ 
0.014 
0.007 
0.019 
0.006 
0.013


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0.001 
0


std F&S 
large+ 
zero 
0.003 
0.001 
0.001 
0.001 
0.002


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0.001 
0.002 
0.004 
0.011 
0.024


Sobel 
zero 
medium 
0.002 
0.008 
0.025 
0.043 
0.042


Sobel 
zero 
large 
0.01 
0.028 
0.048 
0.038 
0.041


Sobel 
zero 
large+ 
0.024 
0.033 
0.054 
0.043 
0.043


Sobel 
small 
zero 
0 
0.001 
0 
0.004 
0.002


Sobel 
medium 
zero 
0.001 
0.005 
0.006 
0.021 
0.032


Sobel 
large 
zero 
0.003 
0.008 
0.024 
0.04 
0.039


Sobel 
large+ 
zero 
0.025 
0.036 
0.038 
0.048 
0.057


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0.001 
0.004 
0.006 
0.022


Aroian 
zero 
medium 
0.002 
0.005 
0.021 
0.04 
0.04


Aroian 
zero 
large 
0.008 
0.025 
0.045 
0.038 
0.041


Aroian 
zero 
large+ 
0.02 
0.031 
0.052 
0.042 
0.043


Aroian 
small 
zero 
0 
0 
0 
0.003 
0.002


Aroian 
medium 
zero 
0 
0.005 
0.005 
0.016 
0.028


Aroian 
large 
zero 
0.002 
0.007 
0.021 
0.039 
0.039


Aroian 
large+ 
zero 
0.021 
0.033 
0.036 
0.046 
0.057


Goodman 
zero 
zero 
0.015 
0.018 
0.023 
0.01 
0.021


Goodman 
zero 
small 
0.01 
0.009 
0.01 
0.015 
0.03


Goodman 
zero 
medium 
0.003 
0.01 
0.03 
0.045 
0.042


Goodman 
zero 
large 
0.017 
0.03 
0.048 
0.042 
0.041


Goodman 
zero 
large+ 
0.027 
0.036 
0.055 
0.045 
0.044


Goodman 
small 
zero 
0.023 
0.017 
0.009 
0.011 
0.009


Goodman 
medium 
zero 
0.011 
0.013 
0.011 
0.024 
0.035


Goodman 
large 
zero 
0.01 
0.009 
0.027 
0.045 
0.041


Goodman 
large+ 
zero 
0.029 
0.041 
0.039 
0.048 
0.057


B&R 
zero 
zero 
0 
0 
0 
0.001 
0


B&R 
zero 
small 
0.004 
0.002 
0.005 
0.012 
0.027


B&R 
zero 
medium 
0.008 
0.013 
0.031 
0.045 
0.042


B&R 
zero 
large 
0.027 
0.038 
0.051 
0.044 
0.041


B&R 
zero 
large+ 
0.048 
0.05 
0.064 
0.049 
0.045


B&R 
small 
zero 
0 
0.001 
0 
0.004 
0.002


B&R 
medium 
zero 
0.002 
0.006 
0.01 
0.022 
0.033


B&R 
large 
zero 
0.012 
0.01 
0.027 
0.043 
0.041


B&R 
large+ 
zero 
0.033 
0.044 
0.04 
0.049 
0.057


asym dist 
zero 
zero 
0.002 
0.002 
0 
0.001 
0.003


asym dist 
zero 
small 
0.007 
0.009 
0.024 
0.043 
0.062


asym dist 
zero 
medium 
0.035 
0.046 
0.058 
0.05 
0.046


asym dist 
zero 
large 
0.047 
0.053 
0.059 
0.046 
0.043


asym dist 
zero 
large+ 
0.066 
0.051 
0.065 
0.051 
0.046


asym dist 
small 
zero 
0.009 
0.007 
0.013 
0.019 
0.033


asym dist 
medium 
zero 
0.013 
0.029 
0.048 
0.053 
0.05


asym dist 
large 
zero 
0.022 
0.043 
0.057 
0.055 
0.046


asym dist 
large+ 
zero 
0.057 
0.069 
0.047 
0.05 
0.059


pboot 
zero 
zero 
0.001 
0.002 
0 
0.001 
0.003


pboot 
zero 
small 
0.007 
0.007 
0.021 
0.031 
0.056


pboot 
zero 
medium 
0.031 
0.036 
0.054 
0.054 
0.046


pboot 
zero 
large 
0.039 
0.053 
0.06 
0.044 
0.044


pboot 
zero 
large+ 
0.061 
0.05 
0.064 
0.053 
0.047


pboot 
small 
zero 
0.006 
0.006 
0.009 
0.013 
0.025


pboot 
medium 
zero 
0.013 
0.022 
0.038 
0.045 
0.042


pboot 
large 
zero 
0.023 
0.036 
0.054 
0.054 
0.046


pboot 
large+ 
zero 
0.054 
0.065 
0.046 
0.051 
0.061


bcboot 
zero 
zero 
0.003 
0.002 
0.004 
0.001 
0.005


bcboot 
zero 
small 
0.01 
0.011 
0.035 
0.064 
0.086


bcboot 
zero 
medium 
0.034 
0.053 
0.065 
0.054 
0.05


bcboot 
zero 
large 
0.044 
0.056 
0.065 
0.048 
0.041


bcboot 
zero 
large+ 
0.051 
0.041 
0.065 
0.049 
0.047


bcboot 
small 
zero 
0.007 
0.01 
0.022 
0.034 
0.054


bcboot 
medium 
zero 
0.015 
0.042 
0.057 
0.062 
0.056


bcboot 
large 
zero 
0.032 
0.062 
0.076 
0.06 
0.051


bcboot 
large+ 
zero 
0.065 
0.072 
0.048 
0.051 
0.055

X ~ binary; Y residual ~ logistic; Model = probit; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.001 
0.001


B&K 
zero 
small 
0 
0 
0.002 
0.015 
0.013


B&K 
zero 
medium 
0.004 
0.009 
0.012 
0.015 
0.018


B&K 
zero 
large 
0.006 
0.013 
0.01 
0.019 
0.024


B&K 
zero 
large+ 
0.011 
0.005 
0.019 
0.02 
0.021


B&K 
small 
zero 
0 
0 
0.001 
0.003 
0.012


B&K 
medium 
zero 
0 
0.001 
0.005 
0.006 
0.01


B&K 
large 
zero 
0 
0.001 
0.001 
0.009 
0.014


B&K 
large+ 
zero 
0.001 
0.005 
0.004 
0.005 
0.016


joint sig 
zero 
zero 
0.001 
0.004 
0.005 
0.004 
0.003


joint sig 
zero 
small 
0.009 
0.016 
0.02 
0.036 
0.049


joint sig 
zero 
medium 
0.035 
0.044 
0.05 
0.051 
0.046


joint sig 
zero 
large 
0.046 
0.053 
0.039 
0.047 
0.06


joint sig 
zero 
large+ 
0.048 
0.043 
0.047 
0.055 
0.052


joint sig 
small 
zero 
0 
0.007 
0.011 
0.015 
0.031


joint sig 
medium 
zero 
0.011 
0.022 
0.047 
0.051 
0.054


joint sig 
large 
zero 
0.02 
0.051 
0.046 
0.043 
0.047


joint sig 
large+ 
zero 
0.046 
0.05 
0.049 
0.041 
0.061


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.001 
0 
0 
0 
0


F&S 
zero 
large 
0.006 
0.001 
0.001 
0.001 
0.003


F&S 
zero 
large+ 
0.013 
0.015 
0.013 
0.026 
0.048


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0.001 
0 
0 
0


F&S 
large+ 
zero 
0.001 
0.002 
0 
0 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0.001 
0 
0


std F&S 
zero 
large 
0.002 
0.001 
0 
0.002 
0.001


std F&S 
zero 
large+ 
0.007 
0.01 
0.015 
0.014 
0.018


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0 
0.002 
0 
0 
0.001


Sobel 
zero 
zero 
0 
0.001 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.01 
0.02


Sobel 
zero 
medium 
0.003 
0.013 
0.033 
0.044 
0.044


Sobel 
zero 
large 
0.01 
0.029 
0.026 
0.039 
0.058


Sobel 
zero 
large+ 
0.02 
0.027 
0.044 
0.05 
0.051


Sobel 
small 
zero 
0 
0 
0 
0.002 
0.008


Sobel 
medium 
zero 
0.001 
0.004 
0.014 
0.033 
0.042


Sobel 
large 
zero 
0.004 
0.014 
0.022 
0.034 
0.045


Sobel 
large+ 
zero 
0.015 
0.032 
0.042 
0.04 
0.06


Aroian 
zero 
zero 
0 
0.001 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0 
0.008 
0.017


Aroian 
zero 
medium 
0.002 
0.011 
0.03 
0.041 
0.043


Aroian 
zero 
large 
0.007 
0.024 
0.023 
0.038 
0.056


Aroian 
zero 
large+ 
0.013 
0.023 
0.043 
0.047 
0.051


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.004


Aroian 
medium 
zero 
0.001 
0.004 
0.01 
0.026 
0.037


Aroian 
large 
zero 
0.004 
0.011 
0.02 
0.033 
0.044


Aroian 
large+ 
zero 
0.011 
0.03 
0.042 
0.04 
0.06


Goodman 
zero 
zero 
0.014 
0.021 
0.015 
0.01 
0.013


Goodman 
zero 
small 
0.008 
0.016 
0.004 
0.012 
0.024


Goodman 
zero 
medium 
0.007 
0.015 
0.035 
0.045 
0.044


Goodman 
zero 
large 
0.015 
0.033 
0.028 
0.044 
0.058


Goodman 
zero 
large+ 
0.025 
0.032 
0.044 
0.051 
0.051


Goodman 
small 
zero 
0.015 
0.014 
0.013 
0.007 
0.009


Goodman 
medium 
zero 
0.007 
0.011 
0.017 
0.035 
0.046


Goodman 
large 
zero 
0.011 
0.019 
0.028 
0.037 
0.046


Goodman 
large+ 
zero 
0.023 
0.036 
0.043 
0.041 
0.06


B&R 
zero 
zero 
0 
0.001 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0.001 
0.001 
0.01 
0.02


B&R 
zero 
medium 
0.009 
0.019 
0.035 
0.045 
0.044


B&R 
zero 
large 
0.031 
0.038 
0.03 
0.046 
0.06


B&R 
zero 
large+ 
0.045 
0.044 
0.047 
0.053 
0.053


B&R 
small 
zero 
0 
0 
0.001 
0.002 
0.008


B&R 
medium 
zero 
0.002 
0.007 
0.017 
0.033 
0.044


B&R 
large 
zero 
0.006 
0.021 
0.027 
0.037 
0.046


B&R 
large+ 
zero 
0.028 
0.04 
0.045 
0.041 
0.061


asym dist 
zero 
zero 
0.001 
0.004 
0.005 
0.004 
0.002


asym dist 
zero 
small 
0.009 
0.016 
0.02 
0.044 
0.057


asym dist 
zero 
medium 
0.038 
0.054 
0.055 
0.053 
0.049


asym dist 
zero 
large 
0.053 
0.062 
0.045 
0.048 
0.061


asym dist 
zero 
large+ 
0.062 
0.05 
0.048 
0.055 
0.053


asym dist 
small 
zero 
0.001 
0.009 
0.012 
0.016 
0.034


asym dist 
medium 
zero 
0.011 
0.021 
0.051 
0.054 
0.059


asym dist 
large 
zero 
0.022 
0.055 
0.052 
0.045 
0.05


asym dist 
large+ 
zero 
0.053 
0.053 
0.053 
0.041 
0.061


pboot 
zero 
zero 
0.001 
0.002 
0.003 
0.002 
0.001


pboot 
zero 
small 
0.008 
0.013 
0.015 
0.03 
0.052


pboot 
zero 
medium 
0.033 
0.049 
0.056 
0.053 
0.046


pboot 
zero 
large 
0.046 
0.061 
0.046 
0.049 
0.062


pboot 
zero 
large+ 
0.06 
0.049 
0.049 
0.051 
0.052


pboot 
small 
zero 
0 
0.004 
0.008 
0.006 
0.026


pboot 
medium 
zero 
0.009 
0.017 
0.044 
0.05 
0.053


pboot 
large 
zero 
0.02 
0.046 
0.046 
0.048 
0.05


pboot 
large+ 
zero 
0.049 
0.056 
0.047 
0.043 
0.067


bcboot 
zero 
zero 
0.002 
0.003 
0.008 
0.005 
0.007


bcboot 
zero 
small 
0.01 
0.021 
0.033 
0.066 
0.074


bcboot 
zero 
medium 
0.042 
0.056 
0.066 
0.054 
0.053


bcboot 
zero 
large 
0.051 
0.065 
0.049 
0.051 
0.061


bcboot 
zero 
large+ 
0.039 
0.039 
0.045 
0.051 
0.053


bcboot 
small 
zero 
0.004 
0.012 
0.015 
0.034 
0.051


bcboot 
medium 
zero 
0.014 
0.032 
0.067 
0.068 
0.07


bcboot 
large 
zero 
0.027 
0.069 
0.058 
0.056 
0.052


bcboot 
large+ 
zero 
0.055 
0.064 
0.058 
0.043 
0.069

X ~ binary; Y residual ~ logistic; Model = probit; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0.001 
0 
0.001 
0


B&K 
zero 
small 
0 
0.004 
0.009 
0.019 
0.022


B&K 
zero 
medium 
0.005 
0.011 
0.019 
0.025 
0.03


B&K 
zero 
large 
0.011 
0.016 
0.021 
0.02 
0.017


B&K 
zero 
large+ 
0.01 
0.016 
0.026 
0.03 
0.022


B&K 
small 
zero 
0 
0.002 
0.003 
0.004 
0.019


B&K 
medium 
zero 
0.003 
0.002 
0.02 
0.03 
0.023


B&K 
large 
zero 
0.004 
0.011 
0.015 
0.023 
0.016


B&K 
large+ 
zero 
0.004 
0.009 
0.018 
0.017 
0.029


joint sig 
zero 
zero 
0.002 
0.002 
0 
0.001 
0.001


joint sig 
zero 
small 
0.006 
0.013 
0.017 
0.045 
0.042


joint sig 
zero 
medium 
0.028 
0.041 
0.052 
0.038 
0.056


joint sig 
zero 
large 
0.032 
0.039 
0.043 
0.057 
0.046


joint sig 
zero 
large+ 
0.037 
0.044 
0.049 
0.056 
0.041


joint sig 
small 
zero 
0.003 
0.007 
0.01 
0.014 
0.04


joint sig 
medium 
zero 
0.016 
0.019 
0.045 
0.052 
0.049


joint sig 
large 
zero 
0.024 
0.039 
0.046 
0.045 
0.039


joint sig 
large+ 
zero 
0.057 
0.052 
0.049 
0.049 
0.047


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.001 
0 
0 
0 
0


F&S 
zero 
medium 
0.002 
0.001 
0 
0 
0.005


F&S 
zero 
large 
0.001 
0.006 
0.013 
0.043 
0.078


F&S 
zero 
large+ 
0.017 
0.045 
0.066 
0.182 
0.41


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0 
0


F&S 
large+ 
zero 
0.005 
0.002 
0 
0.004 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0.001 
0 
0 
0.001 
0


std F&S 
zero 
large 
0.002 
0.002 
0 
0.001 
0.004


std F&S 
zero 
large+ 
0.006 
0.014 
0.02 
0.014 
0.009


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.004 
0.003 
0 
0.002 
0.001


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0.001 
0.002 
0.002 
0.008 
0.025


Sobel 
zero 
medium 
0.004 
0.008 
0.022 
0.032 
0.052


Sobel 
zero 
large 
0.01 
0.02 
0.032 
0.055 
0.042


Sobel 
zero 
large+ 
0.017 
0.035 
0.04 
0.054 
0.039


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.005


Sobel 
medium 
zero 
0.002 
0.002 
0.008 
0.023 
0.037


Sobel 
large 
zero 
0.002 
0.006 
0.024 
0.038 
0.035


Sobel 
large+ 
zero 
0.02 
0.036 
0.042 
0.044 
0.047


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0.001 
0.001 
0.002 
0.006 
0.02


Aroian 
zero 
medium 
0.003 
0.006 
0.019 
0.032 
0.052


Aroian 
zero 
large 
0.005 
0.017 
0.031 
0.052 
0.04


Aroian 
zero 
large+ 
0.014 
0.032 
0.038 
0.054 
0.039


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.002


Aroian 
medium 
zero 
0.001 
0.002 
0.006 
0.02 
0.036


Aroian 
large 
zero 
0.001 
0.004 
0.021 
0.035 
0.035


Aroian 
large+ 
zero 
0.017 
0.034 
0.04 
0.041 
0.046


Goodman 
zero 
zero 
0.015 
0.018 
0.02 
0.01 
0.01


Goodman 
zero 
small 
0.021 
0.015 
0.014 
0.014 
0.028


Goodman 
zero 
medium 
0.008 
0.01 
0.029 
0.034 
0.054


Goodman 
zero 
large 
0.014 
0.027 
0.037 
0.055 
0.042


Goodman 
zero 
large+ 
0.022 
0.038 
0.041 
0.055 
0.04


Goodman 
small 
zero 
0.008 
0.012 
0.012 
0.004 
0.01


Goodman 
medium 
zero 
0.012 
0.003 
0.016 
0.031 
0.042


Goodman 
large 
zero 
0.006 
0.011 
0.03 
0.039 
0.036


Goodman 
large+ 
zero 
0.027 
0.039 
0.043 
0.044 
0.047


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.001 
0.003 
0.003 
0.009 
0.027


B&R 
zero 
medium 
0.006 
0.016 
0.03 
0.034 
0.054


B&R 
zero 
large 
0.019 
0.028 
0.04 
0.055 
0.043


B&R 
zero 
large+ 
0.034 
0.045 
0.047 
0.055 
0.042


B&R 
small 
zero 
0 
0 
0.001 
0.001 
0.005


B&R 
medium 
zero 
0.004 
0.002 
0.014 
0.028 
0.038


B&R 
large 
zero 
0.006 
0.012 
0.028 
0.039 
0.036


B&R 
large+ 
zero 
0.036 
0.04 
0.045 
0.045 
0.047


asym dist 
zero 
zero 
0.002 
0 
0 
0.002 
0.001


asym dist 
zero 
small 
0.005 
0.012 
0.02 
0.049 
0.05


asym dist 
zero 
medium 
0.037 
0.048 
0.054 
0.04 
0.056


asym dist 
zero 
large 
0.042 
0.05 
0.056 
0.06 
0.05


asym dist 
zero 
large+ 
0.048 
0.056 
0.055 
0.056 
0.043


asym dist 
small 
zero 
0.003 
0.007 
0.01 
0.018 
0.043


asym dist 
medium 
zero 
0.017 
0.02 
0.054 
0.062 
0.051


asym dist 
large 
zero 
0.026 
0.046 
0.048 
0.046 
0.039


asym dist 
large+ 
zero 
0.061 
0.058 
0.051 
0.049 
0.048


pboot 
zero 
zero 
0.002 
0.001 
0 
0.001 
0.001


pboot 
zero 
small 
0.005 
0.01 
0.014 
0.041 
0.044


pboot 
zero 
medium 
0.029 
0.042 
0.052 
0.04 
0.056


pboot 
zero 
large 
0.037 
0.046 
0.05 
0.058 
0.05


pboot 
zero 
large+ 
0.044 
0.052 
0.05 
0.057 
0.041


pboot 
small 
zero 
0.003 
0.005 
0.006 
0.011 
0.03


pboot 
medium 
zero 
0.015 
0.02 
0.043 
0.056 
0.05


pboot 
large 
zero 
0.027 
0.038 
0.046 
0.048 
0.042


pboot 
large+ 
zero 
0.059 
0.061 
0.052 
0.053 
0.05


bcboot 
zero 
zero 
0.005 
0.007 
0.002 
0.003 
0.003


bcboot 
zero 
small 
0.007 
0.02 
0.03 
0.064 
0.066


bcboot 
zero 
medium 
0.038 
0.061 
0.062 
0.046 
0.062


bcboot 
zero 
large 
0.04 
0.052 
0.053 
0.06 
0.048


bcboot 
zero 
large+ 
0.03 
0.044 
0.045 
0.054 
0.042


bcboot 
small 
zero 
0.004 
0.01 
0.015 
0.028 
0.055


bcboot 
medium 
zero 
0.018 
0.032 
0.079 
0.079 
0.061


bcboot 
large 
zero 
0.031 
0.053 
0.061 
0.06 
0.049


bcboot 
large+ 
zero 
0.063 
0.064 
0.057 
0.052 
0.052

X ~ binary; Y residual ~ logistic; Model = probit; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.001 
0.003 
0 
0.002 
0.001


B&K 
zero 
small 
0 
0.003 
0.013 
0.016 
0.018


B&K 
zero 
medium 
0.009 
0.017 
0.031 
0.02 
0.017


B&K 
zero 
large 
0.01 
0.025 
0.017 
0.019 
0.022


B&K 
zero 
large+ 
0.019 
0.024 
0.039 
0.019 
0.014


B&K 
small 
zero 
0.001 
0.005 
0.003 
0.006 
0.015


B&K 
medium 
zero 
0.001 
0.011 
0.017 
0.021 
0.024


B&K 
large 
zero 
0.005 
0.012 
0.021 
0.027 
0.029


B&K 
large+ 
zero 
0.014 
0.021 
0.026 
0.03 
0.023


joint sig 
zero 
zero 
0.002 
0.004 
0.001 
0.003 
0.003


joint sig 
zero 
small 
0.006 
0.009 
0.018 
0.04 
0.041


joint sig 
zero 
medium 
0.021 
0.036 
0.052 
0.039 
0.039


joint sig 
zero 
large 
0.045 
0.06 
0.039 
0.039 
0.054


joint sig 
zero 
large+ 
0.046 
0.05 
0.066 
0.047 
0.035


joint sig 
small 
zero 
0.007 
0.008 
0.007 
0.019 
0.037


joint sig 
medium 
zero 
0.016 
0.026 
0.037 
0.051 
0.045


joint sig 
large 
zero 
0.019 
0.044 
0.044 
0.048 
0.052


joint sig 
large+ 
zero 
0.053 
0.051 
0.058 
0.053 
0.051


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0.003 
0.001 
0 
0 
0


F&S 
zero 
medium 
0.001 
0.002 
0.003 
0.006 
0.018


F&S 
zero 
large 
0.008 
0.016 
0.033 
0.097 
0.328


F&S 
zero 
large+ 
0.028 
0.073 
0.139 
0.441 
0.825


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0.001 
0


F&S 
large+ 
zero 
0.001 
0.003 
0.003 
0.002 
0.003


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0.001 
0 
0 
0 
0


std F&S 
zero 
medium 
0.002 
0.001 
0 
0 
0


std F&S 
zero 
large 
0.004 
0.003 
0.001 
0 
0.002


std F&S 
zero 
large+ 
0.007 
0.012 
0.015 
0.017 
0.012


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0.001 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.003 
0.002 
0.003 
0.001 
0.003


Sobel 
zero 
zero 
0 
0 
0 
0 
0.001


Sobel 
zero 
small 
0.001 
0.002 
0.003 
0.009 
0.011


Sobel 
zero 
medium 
0.006 
0.01 
0.023 
0.03 
0.037


Sobel 
zero 
large 
0.016 
0.031 
0.031 
0.035 
0.05


Sobel 
zero 
large+ 
0.021 
0.037 
0.058 
0.045 
0.035


Sobel 
small 
zero 
0 
0.001 
0 
0.001 
0.008


Sobel 
medium 
zero 
0 
0.002 
0.007 
0.024 
0.039


Sobel 
large 
zero 
0.003 
0.012 
0.016 
0.041 
0.048


Sobel 
large+ 
zero 
0.018 
0.035 
0.048 
0.047 
0.051


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.002 
0 
0.006 
0.006


Aroian 
zero 
medium 
0.004 
0.008 
0.02 
0.029 
0.035


Aroian 
zero 
large 
0.013 
0.023 
0.03 
0.034 
0.05


Aroian 
zero 
large+ 
0.016 
0.034 
0.055 
0.045 
0.035


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.005


Aroian 
medium 
zero 
0 
0 
0.006 
0.019 
0.037


Aroian 
large 
zero 
0.003 
0.009 
0.013 
0.039 
0.048


Aroian 
large+ 
zero 
0.013 
0.032 
0.043 
0.047 
0.051


Goodman 
zero 
zero 
0.02 
0.017 
0.024 
0.025 
0.012


Goodman 
zero 
small 
0.016 
0.015 
0.011 
0.011 
0.016


Goodman 
zero 
medium 
0.014 
0.014 
0.029 
0.035 
0.037


Goodman 
zero 
large 
0.02 
0.035 
0.034 
0.037 
0.052


Goodman 
zero 
large+ 
0.026 
0.04 
0.06 
0.047 
0.035


Goodman 
small 
zero 
0.012 
0.012 
0.004 
0.011 
0.012


Goodman 
medium 
zero 
0.01 
0.012 
0.015 
0.025 
0.041


Goodman 
large 
zero 
0.009 
0.014 
0.02 
0.043 
0.049


Goodman 
large+ 
zero 
0.023 
0.038 
0.05 
0.048 
0.051


B&R 
zero 
zero 
0.001 
0 
0 
0 
0.001


B&R 
zero 
small 
0.002 
0.002 
0.004 
0.01 
0.011


B&R 
zero 
medium 
0.009 
0.014 
0.033 
0.036 
0.037


B&R 
zero 
large 
0.03 
0.04 
0.037 
0.039 
0.053


B&R 
zero 
large+ 
0.048 
0.053 
0.065 
0.048 
0.035


B&R 
small 
zero 
0.001 
0.002 
0 
0.001 
0.009


B&R 
medium 
zero 
0 
0.005 
0.01 
0.024 
0.041


B&R 
large 
zero 
0.007 
0.015 
0.018 
0.042 
0.048


B&R 
large+ 
zero 
0.03 
0.043 
0.051 
0.051 
0.051


asym dist 
zero 
zero 
0.004 
0.002 
0.001 
0.003 
0.004


asym dist 
zero 
small 
0.006 
0.01 
0.019 
0.047 
0.045


asym dist 
zero 
medium 
0.026 
0.042 
0.057 
0.042 
0.04


asym dist 
zero 
large 
0.056 
0.066 
0.044 
0.041 
0.056


asym dist 
zero 
large+ 
0.061 
0.056 
0.072 
0.051 
0.035


asym dist 
small 
zero 
0.006 
0.008 
0.004 
0.021 
0.04


asym dist 
medium 
zero 
0.017 
0.03 
0.041 
0.056 
0.046


asym dist 
large 
zero 
0.023 
0.042 
0.048 
0.051 
0.054


asym dist 
large+ 
zero 
0.058 
0.055 
0.06 
0.054 
0.051


pboot 
zero 
zero 
0.001 
0.004 
0 
0.002 
0.002


pboot 
zero 
small 
0.005 
0.009 
0.014 
0.035 
0.034


pboot 
zero 
medium 
0.022 
0.038 
0.052 
0.04 
0.039


pboot 
zero 
large 
0.049 
0.062 
0.047 
0.041 
0.051


pboot 
zero 
large+ 
0.062 
0.055 
0.07 
0.053 
0.037


pboot 
small 
zero 
0.005 
0.007 
0.004 
0.014 
0.033


pboot 
medium 
zero 
0.016 
0.021 
0.035 
0.05 
0.05


pboot 
large 
zero 
0.02 
0.041 
0.042 
0.053 
0.055


pboot 
large+ 
zero 
0.056 
0.059 
0.06 
0.056 
0.049


bcboot 
zero 
zero 
0.003 
0.007 
0.005 
0.007 
0.005


bcboot 
zero 
small 
0.008 
0.018 
0.026 
0.059 
0.063


bcboot 
zero 
medium 
0.025 
0.058 
0.062 
0.045 
0.042


bcboot 
zero 
large 
0.051 
0.066 
0.05 
0.041 
0.055


bcboot 
zero 
large+ 
0.037 
0.051 
0.065 
0.053 
0.035


bcboot 
small 
zero 
0.007 
0.011 
0.013 
0.034 
0.057


bcboot 
medium 
zero 
0.02 
0.04 
0.061 
0.07 
0.058


bcboot 
large 
zero 
0.029 
0.056 
0.057 
0.062 
0.063


bcboot 
large+ 
zero 
0.063 
0.062 
0.064 
0.061 
0.05

X ~ binary; Y residual ~ logistic; Model = probit; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0.003 
0.002 
0.001 
0.001 
0.001


B&K 
zero 
small 
0.005 
0.004 
0.004 
0.014 
0.031


B&K 
zero 
medium 
0.012 
0.022 
0.03 
0.029 
0.027


B&K 
zero 
large 
0.027 
0.026 
0.027 
0.026 
0.026


B&K 
zero 
large+ 
0.025 
0.021 
0.028 
0.027 
0.026


B&K 
small 
zero 
0.003 
0.004 
0.005 
0.011 
0.019


B&K 
medium 
zero 
0.007 
0.012 
0.021 
0.027 
0.025


B&K 
large 
zero 
0.013 
0.02 
0.02 
0.029 
0.028


B&K 
large+ 
zero 
0.023 
0.022 
0.021 
0.038 
0.034


joint sig 
zero 
zero 
0.004 
0.003 
0.003 
0.003 
0.002


joint sig 
zero 
small 
0.01 
0.009 
0.015 
0.03 
0.048


joint sig 
zero 
medium 
0.019 
0.049 
0.061 
0.059 
0.054


joint sig 
zero 
large 
0.04 
0.064 
0.05 
0.054 
0.049


joint sig 
zero 
large+ 
0.052 
0.051 
0.055 
0.048 
0.04


joint sig 
small 
zero 
0.005 
0.01 
0.011 
0.019 
0.034


joint sig 
medium 
zero 
0.015 
0.021 
0.039 
0.05 
0.049


joint sig 
large 
zero 
0.028 
0.04 
0.042 
0.062 
0.051


joint sig 
large+ 
zero 
0.044 
0.046 
0.046 
0.062 
0.059


F&S 
zero 
zero 
0.001 
0 
0 
0 
0


F&S 
zero 
small 
0.002 
0 
0 
0 
0


F&S 
zero 
medium 
0.003 
0.008 
0.016 
0.051 
0.249


F&S 
zero 
large 
0.013 
0.052 
0.134 
0.464 
0.867


F&S 
zero 
large+ 
0.059 
0.205 
0.466 
0.928 
1


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0.001 
0.001 
0 
0 
0


F&S 
large 
zero 
0.002 
0 
0.001 
0 
0


F&S 
large+ 
zero 
0.007 
0.003 
0.004 
0.004 
0.002


std F&S 
zero 
zero 
0.002 
0 
0 
0 
0


std F&S 
zero 
small 
0.002 
0 
0 
0 
0


std F&S 
zero 
medium 
0.004 
0.002 
0.001 
0 
0


std F&S 
zero 
large 
0.007 
0.001 
0.004 
0 
0


std F&S 
zero 
large+ 
0.013 
0.012 
0.007 
0.004 
0.012


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.004 
0 
0 
0 
0


std F&S 
large 
zero 
0.004 
0.001 
0 
0 
0


std F&S 
large+ 
zero 
0.015 
0.007 
0.001 
0.004 
0.002


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.002 
0.003 
0.02


Sobel 
zero 
medium 
0.005 
0.019 
0.025 
0.048 
0.048


Sobel 
zero 
large 
0.009 
0.034 
0.04 
0.046 
0.048


Sobel 
zero 
large+ 
0.023 
0.04 
0.046 
0.047 
0.038


Sobel 
small 
zero 
0 
0 
0.001 
0.001 
0.007


Sobel 
medium 
zero 
0.002 
0.002 
0.009 
0.027 
0.033


Sobel 
large 
zero 
0.003 
0.009 
0.019 
0.054 
0.047


Sobel 
large+ 
zero 
0.014 
0.032 
0.039 
0.059 
0.057


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.003 
0.017


Aroian 
zero 
medium 
0.005 
0.012 
0.021 
0.045 
0.046


Aroian 
zero 
large 
0.007 
0.028 
0.037 
0.045 
0.047


Aroian 
zero 
large+ 
0.016 
0.04 
0.045 
0.047 
0.036


Aroian 
small 
zero 
0 
0 
0.001 
0.001 
0.006


Aroian 
medium 
zero 
0.002 
0.002 
0.009 
0.022 
0.031


Aroian 
large 
zero 
0.003 
0.006 
0.017 
0.054 
0.045


Aroian 
large+ 
zero 
0.013 
0.029 
0.038 
0.059 
0.056


Goodman 
zero 
zero 
0.012 
0.01 
0.025 
0.028 
0.031


Goodman 
zero 
small 
0.012 
0.013 
0.013 
0.009 
0.024


Goodman 
zero 
medium 
0.011 
0.022 
0.033 
0.049 
0.05


Goodman 
zero 
large 
0.013 
0.035 
0.041 
0.048 
0.049


Goodman 
zero 
large+ 
0.029 
0.04 
0.048 
0.047 
0.038


Goodman 
small 
zero 
0.011 
0.015 
0.009 
0.005 
0.014


Goodman 
medium 
zero 
0.008 
0.007 
0.014 
0.034 
0.035


Goodman 
large 
zero 
0.007 
0.013 
0.021 
0.054 
0.047


Goodman 
large+ 
zero 
0.021 
0.032 
0.039 
0.06 
0.058


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0.003 
0.003 
0.02


B&R 
zero 
medium 
0.009 
0.023 
0.031 
0.049 
0.047


B&R 
zero 
large 
0.023 
0.042 
0.043 
0.053 
0.049


B&R 
zero 
large+ 
0.046 
0.05 
0.053 
0.049 
0.039


B&R 
small 
zero 
0 
0.002 
0.001 
0.001 
0.007


B&R 
medium 
zero 
0.004 
0.004 
0.012 
0.03 
0.034


B&R 
large 
zero 
0.008 
0.012 
0.021 
0.055 
0.046


B&R 
large+ 
zero 
0.026 
0.036 
0.042 
0.058 
0.058


asym dist 
zero 
zero 
0.003 
0.003 
0.002 
0.002 
0.001


asym dist 
zero 
small 
0.01 
0.01 
0.017 
0.03 
0.051


asym dist 
zero 
medium 
0.019 
0.058 
0.063 
0.063 
0.055


asym dist 
zero 
large 
0.049 
0.071 
0.057 
0.055 
0.05


asym dist 
zero 
large+ 
0.068 
0.059 
0.058 
0.049 
0.041


asym dist 
small 
zero 
0.003 
0.01 
0.01 
0.018 
0.037


asym dist 
medium 
zero 
0.017 
0.023 
0.045 
0.058 
0.053


asym dist 
large 
zero 
0.031 
0.043 
0.045 
0.065 
0.054


asym dist 
large+ 
zero 
0.046 
0.052 
0.048 
0.062 
0.059


pboot 
zero 
zero 
0.005 
0 
0.002 
0.002 
0.001


pboot 
zero 
small 
0.009 
0.007 
0.014 
0.03 
0.047


pboot 
zero 
medium 
0.016 
0.048 
0.063 
0.06 
0.058


pboot 
zero 
large 
0.041 
0.067 
0.055 
0.062 
0.053


pboot 
zero 
large+ 
0.065 
0.054 
0.058 
0.049 
0.043


pboot 
small 
zero 
0.003 
0.008 
0.01 
0.016 
0.025


pboot 
medium 
zero 
0.018 
0.019 
0.041 
0.057 
0.049


pboot 
large 
zero 
0.026 
0.037 
0.044 
0.064 
0.046


pboot 
large+ 
zero 
0.053 
0.056 
0.046 
0.069 
0.059


bcboot 
zero 
zero 
0.006 
0.005 
0.005 
0.007 
0.006


bcboot 
zero 
small 
0.013 
0.011 
0.033 
0.05 
0.071


bcboot 
zero 
medium 
0.022 
0.076 
0.071 
0.068 
0.06


bcboot 
zero 
large 
0.039 
0.07 
0.056 
0.061 
0.059


bcboot 
zero 
large+ 
0.046 
0.047 
0.053 
0.046 
0.043


bcboot 
small 
zero 
0.007 
0.015 
0.019 
0.033 
0.053


bcboot 
medium 
zero 
0.018 
0.034 
0.067 
0.073 
0.062


bcboot 
large 
zero 
0.032 
0.059 
0.064 
0.077 
0.058


bcboot 
large+ 
zero 
0.052 
0.059 
0.048 
0.069 
0.057

X ~ binary; Y residual ~ binomial trials; Model = logistic; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0 
0 
0 
0.002


B&K 
zero 
medium 
0 
0.002 
0.006 
0.003 
0.005


B&K 
zero 
large 
0.003 
0.005 
0.009 
0.004 
0.003


B&K 
zero 
large+ 
0.007 
0.008 
0.012 
0.008 
0.007


B&K 
small 
zero 
0 
0 
0 
0.002 
0.001


B&K 
medium 
zero 
0 
0 
0.002 
0.003 
0


B&K 
large 
zero 
0.001 
0.002 
0.002 
0.001 
0.001


B&K 
large+ 
zero 
0.002 
0.001 
0.002 
0 
0.001


joint sig 
zero 
zero 
0.003 
0.001 
0.003 
0.002 
0.001


joint sig 
zero 
small 
0.003 
0.009 
0.015 
0.029 
0.052


joint sig 
zero 
medium 
0.025 
0.034 
0.048 
0.048 
0.044


joint sig 
zero 
large 
0.028 
0.046 
0.057 
0.046 
0.043


joint sig 
zero 
large+ 
0.05 
0.051 
0.063 
0.048 
0.044


joint sig 
small 
zero 
0.008 
0.003 
0.008 
0.018 
0.04


joint sig 
medium 
zero 
0.01 
0.036 
0.033 
0.056 
0.041


joint sig 
large 
zero 
0.036 
0.049 
0.057 
0.04 
0.049


joint sig 
large+ 
zero 
0.029 
0.04 
0.046 
0.042 
0.047


F&S 
zero 
zero 
0.001 
0 
0 
0 
0


F&S 
zero 
small 
0 
0.001 
0.001 
0.006 
0.019


F&S 
zero 
medium 
0.001 
0.007 
0.018 
0.036 
0.042


F&S 
zero 
large 
0.008 
0.016 
0.036 
0.044 
0.038


F&S 
zero 
large+ 
0.015 
0.021 
0.05 
0.041 
0.052


F&S 
small 
zero 
0 
0 
0.001 
0.002 
0.007


F&S 
medium 
zero 
0.001 
0.005 
0.006 
0.033 
0.032


F&S 
large 
zero 
0.005 
0.011 
0.025 
0.031 
0.046


F&S 
large+ 
zero 
0.01 
0.026 
0.041 
0.039 
0.045


std F&S 
zero 
zero 
0.001 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0.001 
0.001 
0.009 
0.019


std F&S 
zero 
medium 
0.004 
0.008 
0.02 
0.037 
0.038


std F&S 
zero 
large 
0.013 
0.022 
0.042 
0.044 
0.044


std F&S 
zero 
large+ 
0.028 
0.032 
0.054 
0.046 
0.047


std F&S 
small 
zero 
0 
0 
0.002 
0.002 
0.007


std F&S 
medium 
zero 
0 
0.007 
0.008 
0.034 
0.031


std F&S 
large 
zero 
0.006 
0.007 
0.026 
0.031 
0.047


std F&S 
large+ 
zero 
0.011 
0.026 
0.039 
0.041 
0.043


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.001 
0.007 
0.017


Sobel 
zero 
medium 
0.001 
0.004 
0.018 
0.036 
0.041


Sobel 
zero 
large 
0.006 
0.018 
0.042 
0.038 
0.041


Sobel 
zero 
large+ 
0.013 
0.026 
0.05 
0.041 
0.042


Sobel 
small 
zero 
0 
0 
0.001 
0.002 
0.007


Sobel 
medium 
zero 
0 
0.006 
0.006 
0.032 
0.033


Sobel 
large 
zero 
0.002 
0.009 
0.022 
0.032 
0.047


Sobel 
large+ 
zero 
0.008 
0.022 
0.041 
0.039 
0.045


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.003 
0.016


Aroian 
zero 
medium 
0.001 
0.004 
0.016 
0.033 
0.038


Aroian 
zero 
large 
0.004 
0.013 
0.036 
0.036 
0.039


Aroian 
zero 
large+ 
0.009 
0.023 
0.048 
0.038 
0.041


Aroian 
small 
zero 
0 
0 
0.001 
0.002 
0.007


Aroian 
medium 
zero 
0 
0.004 
0.006 
0.029 
0.028


Aroian 
large 
zero 
0.001 
0.008 
0.018 
0.031 
0.046


Aroian 
large+ 
zero 
0.006 
0.018 
0.039 
0.039 
0.044


Goodman 
zero 
zero 
0.017 
0.012 
0.014 
0.025 
0.025


Goodman 
zero 
small 
0.006 
0.015 
0.012 
0.016 
0.029


Goodman 
zero 
medium 
0.003 
0.006 
0.021 
0.043 
0.042


Goodman 
zero 
large 
0.012 
0.021 
0.044 
0.039 
0.041


Goodman 
zero 
large+ 
0.015 
0.03 
0.054 
0.043 
0.043


Goodman 
small 
zero 
0.022 
0.013 
0.012 
0.008 
0.014


Goodman 
medium 
zero 
0.01 
0.011 
0.009 
0.037 
0.035


Goodman 
large 
zero 
0.017 
0.012 
0.028 
0.033 
0.048


Goodman 
large+ 
zero 
0.009 
0.028 
0.042 
0.039 
0.045


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0.001 
0.009 
0.018


B&R 
zero 
medium 
0.004 
0.007 
0.02 
0.043 
0.042


B&R 
zero 
large 
0.019 
0.026 
0.049 
0.041 
0.041


B&R 
zero 
large+ 
0.038 
0.04 
0.061 
0.044 
0.044


B&R 
small 
zero 
0.001 
0 
0.002 
0.002 
0.008


B&R 
medium 
zero 
0.004 
0.01 
0.007 
0.034 
0.033


B&R 
large 
zero 
0.011 
0.018 
0.028 
0.033 
0.048


B&R 
large+ 
zero 
0.025 
0.033 
0.043 
0.042 
0.047


asym dist 
zero 
zero 
0.003 
0 
0.001 
0.002 
0.001


asym dist 
zero 
small 
0.005 
0.009 
0.014 
0.033 
0.058


asym dist 
zero 
medium 
0.029 
0.036 
0.055 
0.051 
0.047


asym dist 
zero 
large 
0.031 
0.054 
0.059 
0.047 
0.043


asym dist 
zero 
large+ 
0.064 
0.051 
0.066 
0.051 
0.046


asym dist 
small 
zero 
0.007 
0.003 
0.008 
0.015 
0.037


asym dist 
medium 
zero 
0.01 
0.041 
0.04 
0.057 
0.044


asym dist 
large 
zero 
0.036 
0.054 
0.065 
0.046 
0.05


asym dist 
large+ 
zero 
0.032 
0.046 
0.049 
0.043 
0.048


pboot 
zero 
zero 
0.002 
0 
0 
0.001 
0.001


pboot 
zero 
small 
0.005 
0.005 
0.005 
0.025 
0.05


pboot 
zero 
medium 
0.024 
0.03 
0.051 
0.054 
0.045


pboot 
zero 
large 
0.03 
0.052 
0.06 
0.044 
0.044


pboot 
zero 
large+ 
0.055 
0.05 
0.064 
0.053 
0.046


pboot 
small 
zero 
0.005 
0.003 
0.006 
0.011 
0.031


pboot 
medium 
zero 
0.012 
0.035 
0.037 
0.054 
0.044


pboot 
large 
zero 
0.033 
0.048 
0.058 
0.046 
0.049


pboot 
large+ 
zero 
0.041 
0.055 
0.048 
0.047 
0.048


bcboot 
zero 
zero 
0.003 
0.004 
0.007 
0.005 
0.003


bcboot 
zero 
small 
0.007 
0.013 
0.021 
0.047 
0.079


bcboot 
zero 
medium 
0.028 
0.051 
0.07 
0.066 
0.05


bcboot 
zero 
large 
0.032 
0.062 
0.07 
0.05 
0.045


bcboot 
zero 
large+ 
0.047 
0.048 
0.065 
0.052 
0.049


bcboot 
small 
zero 
0.011 
0.01 
0.014 
0.029 
0.056


bcboot 
medium 
zero 
0.014 
0.054 
0.056 
0.067 
0.052


bcboot 
large 
zero 
0.036 
0.065 
0.077 
0.054 
0.052


bcboot 
large+ 
zero 
0.041 
0.061 
0.048 
0.04 
0.049

X ~ binary; Y residual ~ binomial trials; Model = logistic; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0.001 
0 
0 
0.003 
0.009


B&K 
zero 
medium 
0.001 
0.004 
0.005 
0.011 
0.009


B&K 
zero 
large 
0 
0.008 
0.004 
0.01 
0.012


B&K 
zero 
large+ 
0.006 
0.009 
0.005 
0.018 
0.009


B&K 
small 
zero 
0 
0.001 
0 
0 
0.003


B&K 
medium 
zero 
0 
0 
0.001 
0.001 
0.002


B&K 
large 
zero 
0.001 
0.004 
0.001 
0.004 
0.006


B&K 
large+ 
zero 
0.001 
0 
0.001 
0.003 
0.002


joint sig 
zero 
zero 
0.002 
0.002 
0.002 
0 
0


joint sig 
zero 
small 
0.006 
0.004 
0.012 
0.03 
0.044


joint sig 
zero 
medium 
0.026 
0.038 
0.049 
0.051 
0.046


joint sig 
zero 
large 
0.036 
0.051 
0.039 
0.047 
0.06


joint sig 
zero 
large+ 
0.05 
0.043 
0.047 
0.055 
0.052


joint sig 
small 
zero 
0.004 
0.006 
0.007 
0.011 
0.023


joint sig 
medium 
zero 
0.01 
0.022 
0.047 
0.053 
0.055


joint sig 
large 
zero 
0.02 
0.033 
0.035 
0.058 
0.049


joint sig 
large+ 
zero 
0.048 
0.047 
0.049 
0.049 
0.044


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0.001 
0 
0.006 
0.01


F&S 
zero 
medium 
0.002 
0.011 
0.022 
0.043 
0.047


F&S 
zero 
large 
0.009 
0.021 
0.028 
0.051 
0.062


F&S 
zero 
large+ 
0.013 
0.024 
0.041 
0.051 
0.075


F&S 
small 
zero 
0 
0 
0 
0.001 
0.005


F&S 
medium 
zero 
0.002 
0.002 
0.007 
0.028 
0.044


F&S 
large 
zero 
0.001 
0.008 
0.014 
0.043 
0.046


F&S 
large+ 
zero 
0.017 
0.032 
0.043 
0.047 
0.042


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0.001 
0.001 
0 
0.008 
0.014


std F&S 
zero 
medium 
0.005 
0.012 
0.028 
0.042 
0.04


std F&S 
zero 
large 
0.015 
0.027 
0.025 
0.044 
0.052


std F&S 
zero 
large+ 
0.024 
0.028 
0.047 
0.049 
0.052


std F&S 
small 
zero 
0 
0.001 
0 
0.001 
0.005


std F&S 
medium 
zero 
0.001 
0.001 
0.011 
0.028 
0.043


std F&S 
large 
zero 
0.001 
0.014 
0.016 
0.043 
0.046


std F&S 
large+ 
zero 
0.016 
0.033 
0.042 
0.047 
0.043


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.006 
0.012


Sobel 
zero 
medium 
0.002 
0.008 
0.024 
0.04 
0.043


Sobel 
zero 
large 
0.008 
0.021 
0.024 
0.038 
0.056


Sobel 
zero 
large+ 
0.011 
0.018 
0.042 
0.047 
0.05


Sobel 
small 
zero 
0 
0 
0 
0 
0.005


Sobel 
medium 
zero 
0.002 
0.002 
0.008 
0.028 
0.041


Sobel 
large 
zero 
0.002 
0.009 
0.011 
0.042 
0.046


Sobel 
large+ 
zero 
0.017 
0.034 
0.042 
0.047 
0.042


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.005 
0.011


Aroian 
zero 
medium 
0.002 
0.007 
0.022 
0.037 
0.042


Aroian 
zero 
large 
0.005 
0.017 
0.021 
0.037 
0.055


Aroian 
zero 
large+ 
0.006 
0.016 
0.038 
0.046 
0.049


Aroian 
small 
zero 
0 
0 
0 
0 
0.002


Aroian 
medium 
zero 
0.001 
0.002 
0.005 
0.025 
0.039


Aroian 
large 
zero 
0.001 
0.006 
0.009 
0.04 
0.046


Aroian 
large+ 
zero 
0.012 
0.031 
0.038 
0.045 
0.042


Goodman 
zero 
zero 
0.03 
0.008 
0.026 
0.014 
0.01


Goodman 
zero 
small 
0.015 
0.013 
0.006 
0.013 
0.016


Goodman 
zero 
medium 
0.008 
0.012 
0.03 
0.042 
0.044


Goodman 
zero 
large 
0.011 
0.027 
0.025 
0.041 
0.058


Goodman 
zero 
large+ 
0.015 
0.025 
0.044 
0.048 
0.051


Goodman 
small 
zero 
0.016 
0.014 
0.019 
0.008 
0.006


Goodman 
medium 
zero 
0.015 
0.003 
0.013 
0.03 
0.046


Goodman 
large 
zero 
0.005 
0.014 
0.017 
0.045 
0.047


Goodman 
large+ 
zero 
0.021 
0.036 
0.045 
0.047 
0.042


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0 
0.006 
0.014


B&R 
zero 
medium 
0.005 
0.014 
0.029 
0.042 
0.044


B&R 
zero 
large 
0.019 
0.032 
0.027 
0.042 
0.058


B&R 
zero 
large+ 
0.036 
0.034 
0.046 
0.052 
0.053


B&R 
small 
zero 
0.001 
0.001 
0 
0.001 
0.005


B&R 
medium 
zero 
0.002 
0.004 
0.011 
0.03 
0.043


B&R 
large 
zero 
0.008 
0.015 
0.019 
0.045 
0.047


B&R 
large+ 
zero 
0.037 
0.042 
0.048 
0.048 
0.043


asym dist 
zero 
zero 
0.002 
0.004 
0.001 
0 
0


asym dist 
zero 
small 
0.006 
0.004 
0.011 
0.034 
0.05


asym dist 
zero 
medium 
0.027 
0.045 
0.057 
0.054 
0.049


asym dist 
zero 
large 
0.039 
0.064 
0.046 
0.048 
0.061


asym dist 
zero 
large+ 
0.063 
0.053 
0.048 
0.055 
0.054


asym dist 
small 
zero 
0.006 
0.005 
0.006 
0.012 
0.025


asym dist 
medium 
zero 
0.011 
0.024 
0.052 
0.058 
0.062


asym dist 
large 
zero 
0.022 
0.037 
0.04 
0.06 
0.05


asym dist 
large+ 
zero 
0.052 
0.051 
0.051 
0.05 
0.044


pboot 
zero 
zero 
0 
0.003 
0.001 
0 
0


pboot 
zero 
small 
0.005 
0.004 
0.011 
0.027 
0.044


pboot 
zero 
medium 
0.025 
0.037 
0.054 
0.053 
0.046


pboot 
zero 
large 
0.043 
0.058 
0.045 
0.049 
0.062


pboot 
zero 
large+ 
0.058 
0.049 
0.049 
0.051 
0.052


pboot 
small 
zero 
0.004 
0.005 
0.003 
0.01 
0.018


pboot 
medium 
zero 
0.009 
0.022 
0.04 
0.052 
0.055


pboot 
large 
zero 
0.026 
0.035 
0.035 
0.054 
0.049


pboot 
large+ 
zero 
0.06 
0.055 
0.053 
0.057 
0.046


bcboot 
zero 
zero 
0.005 
0.005 
0.001 
0.003 
0.004


bcboot 
zero 
small 
0.01 
0.006 
0.025 
0.054 
0.073


bcboot 
zero 
medium 
0.032 
0.052 
0.068 
0.058 
0.05


bcboot 
zero 
large 
0.045 
0.072 
0.052 
0.047 
0.058


bcboot 
zero 
large+ 
0.057 
0.049 
0.047 
0.051 
0.055


bcboot 
small 
zero 
0.005 
0.009 
0.012 
0.027 
0.043


bcboot 
medium 
zero 
0.013 
0.036 
0.074 
0.076 
0.063


bcboot 
large 
zero 
0.028 
0.051 
0.054 
0.066 
0.055


bcboot 
large+ 
zero 
0.06 
0.056 
0.056 
0.058 
0.041

X ~ binary; Y residual ~ binomial trials; Model = logistic; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0.001 
0 
0.001 
0.01 
0.019


B&K 
zero 
medium 
0.004 
0.006 
0.009 
0.022 
0.025


B&K 
zero 
large 
0.005 
0.01 
0.012 
0.016 
0.015


B&K 
zero 
large+ 
0.006 
0.016 
0.014 
0.024 
0.017


B&K 
small 
zero 
0 
0 
0 
0.002 
0.011


B&K 
medium 
zero 
0.003 
0.001 
0.003 
0.004 
0.008


B&K 
large 
zero 
0 
0.001 
0.008 
0.011 
0.014


B&K 
large+ 
zero 
0.002 
0.003 
0.003 
0.012 
0.014


joint sig 
zero 
zero 
0.005 
0.005 
0.002 
0.004 
0.003


joint sig 
zero 
small 
0.01 
0.01 
0.013 
0.031 
0.039


joint sig 
zero 
medium 
0.028 
0.031 
0.05 
0.038 
0.056


joint sig 
zero 
large 
0.026 
0.036 
0.043 
0.057 
0.046


joint sig 
zero 
large+ 
0.035 
0.044 
0.049 
0.056 
0.041


joint sig 
small 
zero 
0.003 
0.004 
0.007 
0.014 
0.035


joint sig 
medium 
zero 
0.019 
0.026 
0.046 
0.051 
0.049


joint sig 
large 
zero 
0.021 
0.034 
0.047 
0.052 
0.051


joint sig 
large+ 
zero 
0.039 
0.049 
0.05 
0.055 
0.046


F&S 
zero 
zero 
0 
0 
0 
0.001 
0


F&S 
zero 
small 
0 
0.001 
0 
0.004 
0.017


F&S 
zero 
medium 
0.002 
0.008 
0.026 
0.044 
0.079


F&S 
zero 
large 
0.005 
0.017 
0.028 
0.077 
0.119


F&S 
zero 
large+ 
0.012 
0.038 
0.051 
0.101 
0.144


F&S 
small 
zero 
0 
0 
0 
0.001 
0.004


F&S 
medium 
zero 
0 
0.004 
0.011 
0.027 
0.041


F&S 
large 
zero 
0.003 
0.009 
0.017 
0.037 
0.043


F&S 
large+ 
zero 
0.009 
0.032 
0.034 
0.047 
0.043


std F&S 
zero 
zero 
0 
0 
0 
0.001 
0


std F&S 
zero 
small 
0 
0.002 
0 
0.003 
0.017


std F&S 
zero 
medium 
0.007 
0.009 
0.022 
0.027 
0.051


std F&S 
zero 
large 
0.008 
0.018 
0.027 
0.049 
0.059


std F&S 
zero 
large+ 
0.02 
0.036 
0.035 
0.048 
0.044


std F&S 
small 
zero 
0 
0 
0 
0.002 
0.006


std F&S 
medium 
zero 
0.002 
0.007 
0.014 
0.027 
0.04


std F&S 
large 
zero 
0.004 
0.008 
0.021 
0.037 
0.04


std F&S 
large+ 
zero 
0.01 
0.03 
0.03 
0.046 
0.043


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.002 
0.017


Sobel 
zero 
medium 
0.002 
0.006 
0.018 
0.03 
0.051


Sobel 
zero 
large 
0.004 
0.013 
0.028 
0.052 
0.04


Sobel 
zero 
large+ 
0.012 
0.03 
0.034 
0.053 
0.039


Sobel 
small 
zero 
0 
0 
0 
0.003 
0.004


Sobel 
medium 
zero 
0 
0.003 
0.01 
0.028 
0.044


Sobel 
large 
zero 
0.002 
0.008 
0.018 
0.04 
0.045


Sobel 
large+ 
zero 
0.01 
0.033 
0.037 
0.046 
0.045


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.002 
0.015


Aroian 
zero 
medium 
0.001 
0.005 
0.015 
0.029 
0.051


Aroian 
zero 
large 
0.003 
0.01 
0.023 
0.048 
0.039


Aroian 
zero 
large+ 
0.011 
0.027 
0.031 
0.053 
0.039


Aroian 
small 
zero 
0 
0 
0 
0 
0.002


Aroian 
medium 
zero 
0 
0.003 
0.008 
0.024 
0.039


Aroian 
large 
zero 
0.002 
0.007 
0.015 
0.036 
0.045


Aroian 
large+ 
zero 
0.008 
0.03 
0.034 
0.044 
0.045


Goodman 
zero 
zero 
0.02 
0.019 
0.024 
0.02 
0.012


Goodman 
zero 
small 
0.012 
0.008 
0.008 
0.006 
0.02


Goodman 
zero 
medium 
0.005 
0.009 
0.025 
0.031 
0.052


Goodman 
zero 
large 
0.006 
0.016 
0.031 
0.052 
0.041


Goodman 
zero 
large+ 
0.013 
0.033 
0.038 
0.054 
0.039


Goodman 
small 
zero 
0.02 
0.02 
0.013 
0.011 
0.008


Goodman 
medium 
zero 
0.012 
0.007 
0.014 
0.031 
0.044


Goodman 
large 
zero 
0.007 
0.012 
0.022 
0.041 
0.045


Goodman 
large+ 
zero 
0.015 
0.035 
0.04 
0.048 
0.046


B&R 
zero 
zero 
0.001 
0 
0 
0.001 
0


B&R 
zero 
small 
0.003 
0.002 
0 
0.003 
0.017


B&R 
zero 
medium 
0.007 
0.01 
0.026 
0.031 
0.053


B&R 
zero 
large 
0.011 
0.021 
0.034 
0.053 
0.041


B&R 
zero 
large+ 
0.025 
0.038 
0.044 
0.055 
0.041


B&R 
small 
zero 
0.001 
0 
0 
0.004 
0.005


B&R 
medium 
zero 
0.008 
0.008 
0.013 
0.03 
0.044


B&R 
large 
zero 
0.007 
0.013 
0.024 
0.041 
0.046


B&R 
large+ 
zero 
0.026 
0.045 
0.045 
0.055 
0.046


asym dist 
zero 
zero 
0.006 
0.004 
0.002 
0.004 
0.002


asym dist 
zero 
small 
0.008 
0.013 
0.012 
0.033 
0.043


asym dist 
zero 
medium 
0.032 
0.041 
0.05 
0.041 
0.056


asym dist 
zero 
large 
0.032 
0.048 
0.058 
0.061 
0.05


asym dist 
zero 
large+ 
0.047 
0.057 
0.056 
0.057 
0.044


asym dist 
small 
zero 
0.004 
0.003 
0.007 
0.013 
0.036


asym dist 
medium 
zero 
0.018 
0.027 
0.047 
0.058 
0.05


asym dist 
large 
zero 
0.023 
0.035 
0.057 
0.057 
0.053


asym dist 
large+ 
zero 
0.042 
0.053 
0.053 
0.057 
0.047


pboot 
zero 
zero 
0.006 
0.003 
0.001 
0.001 
0.002


pboot 
zero 
small 
0.008 
0.007 
0.008 
0.025 
0.036


pboot 
zero 
medium 
0.031 
0.033 
0.048 
0.04 
0.056


pboot 
zero 
large 
0.025 
0.044 
0.05 
0.058 
0.05


pboot 
zero 
large+ 
0.041 
0.051 
0.05 
0.057 
0.041


pboot 
small 
zero 
0.004 
0.003 
0.006 
0.013 
0.027


pboot 
medium 
zero 
0.02 
0.018 
0.039 
0.052 
0.051


pboot 
large 
zero 
0.023 
0.03 
0.051 
0.051 
0.056


pboot 
large+ 
zero 
0.051 
0.054 
0.056 
0.055 
0.047


bcboot 
zero 
zero 
0.005 
0.008 
0.005 
0.006 
0.006


bcboot 
zero 
small 
0.009 
0.019 
0.016 
0.049 
0.062


bcboot 
zero 
medium 
0.038 
0.047 
0.064 
0.048 
0.063


bcboot 
zero 
large 
0.031 
0.054 
0.059 
0.065 
0.052


bcboot 
zero 
large+ 
0.036 
0.05 
0.051 
0.057 
0.043


bcboot 
small 
zero 
0.004 
0.006 
0.013 
0.028 
0.05


bcboot 
medium 
zero 
0.026 
0.04 
0.066 
0.076 
0.063


bcboot 
large 
zero 
0.033 
0.053 
0.068 
0.062 
0.059


bcboot 
large+ 
zero 
0.045 
0.058 
0.056 
0.056 
0.049

X ~ binary; Y residual ~ binomial trials; Model = logistic; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.002 
0.002


B&K 
zero 
small 
0 
0 
0.006 
0.011 
0.016


B&K 
zero 
medium 
0.001 
0.005 
0.019 
0.014 
0.017


B&K 
zero 
large 
0.003 
0.011 
0.01 
0.017 
0.02


B&K 
zero 
large+ 
0.012 
0.013 
0.029 
0.015 
0.014


B&K 
small 
zero 
0 
0 
0.002 
0.008 
0.016


B&K 
medium 
zero 
0.002 
0.002 
0.004 
0.019 
0.025


B&K 
large 
zero 
0.001 
0.003 
0.011 
0.017 
0.019


B&K 
large+ 
zero 
0.003 
0.004 
0.009 
0.015 
0.023


joint sig 
zero 
zero 
0.001 
0 
0.002 
0.002 
0.004


joint sig 
zero 
small 
0.002 
0.005 
0.016 
0.029 
0.036


joint sig 
zero 
medium 
0.016 
0.036 
0.051 
0.039 
0.039


joint sig 
zero 
large 
0.038 
0.056 
0.039 
0.039 
0.054


joint sig 
zero 
large+ 
0.046 
0.05 
0.066 
0.047 
0.035


joint sig 
small 
zero 
0.006 
0.005 
0.008 
0.022 
0.028


joint sig 
medium 
zero 
0.014 
0.029 
0.033 
0.047 
0.049


joint sig 
large 
zero 
0.021 
0.041 
0.053 
0.051 
0.044


joint sig 
large+ 
zero 
0.056 
0.053 
0.054 
0.052 
0.055


F&S 
zero 
zero 
0 
0 
0.001 
0 
0


F&S 
zero 
small 
0.001 
0 
0.001 
0.002 
0.015


F&S 
zero 
medium 
0.005 
0.013 
0.029 
0.058 
0.129


F&S 
zero 
large 
0.005 
0.018 
0.045 
0.126 
0.232


F&S 
zero 
large+ 
0.016 
0.043 
0.078 
0.162 
0.287


F&S 
small 
zero 
0 
0 
0.001 
0.004 
0.007


F&S 
medium 
zero 
0.001 
0.002 
0.005 
0.023 
0.036


F&S 
large 
zero 
0.003 
0.005 
0.024 
0.037 
0.041


F&S 
large+ 
zero 
0.01 
0.03 
0.041 
0.045 
0.052


std F&S 
zero 
zero 
0 
0 
0.001 
0 
0


std F&S 
zero 
small 
0.001 
0 
0.003 
0.005 
0.007


std F&S 
zero 
medium 
0.005 
0.011 
0.016 
0.029 
0.042


std F&S 
zero 
large 
0.014 
0.025 
0.028 
0.042 
0.06


std F&S 
zero 
large+ 
0.021 
0.034 
0.046 
0.06 
0.047


std F&S 
small 
zero 
0.001 
0 
0.001 
0.005 
0.009


std F&S 
medium 
zero 
0.002 
0.002 
0.008 
0.024 
0.038


std F&S 
large 
zero 
0.005 
0.009 
0.026 
0.037 
0.04


std F&S 
large+ 
zero 
0.017 
0.03 
0.042 
0.049 
0.052


Sobel 
zero 
zero 
0 
0 
0.001 
0 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.003 
0.01


Sobel 
zero 
medium 
0.004 
0.011 
0.018 
0.028 
0.036


Sobel 
zero 
large 
0.003 
0.02 
0.022 
0.033 
0.049


Sobel 
zero 
large+ 
0.01 
0.027 
0.052 
0.044 
0.035


Sobel 
small 
zero 
0 
0 
0.001 
0.003 
0.008


Sobel 
medium 
zero 
0 
0.003 
0.007 
0.023 
0.038


Sobel 
large 
zero 
0.003 
0.005 
0.027 
0.039 
0.042


Sobel 
large+ 
zero 
0.007 
0.032 
0.046 
0.05 
0.053


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.002 
0.008


Aroian 
zero 
medium 
0.002 
0.009 
0.014 
0.026 
0.034


Aroian 
zero 
large 
0.003 
0.014 
0.02 
0.032 
0.049


Aroian 
zero 
large+ 
0.006 
0.026 
0.049 
0.042 
0.032


Aroian 
small 
zero 
0 
0 
0.001 
0.002 
0.006


Aroian 
medium 
zero 
0 
0.001 
0.004 
0.021 
0.036


Aroian 
large 
zero 
0.002 
0.003 
0.022 
0.037 
0.04


Aroian 
large+ 
zero 
0.005 
0.028 
0.042 
0.048 
0.052


Goodman 
zero 
zero 
0.015 
0.012 
0.023 
0.023 
0.021


Goodman 
zero 
small 
0.021 
0.008 
0.01 
0.006 
0.012


Goodman 
zero 
medium 
0.01 
0.014 
0.02 
0.031 
0.036


Goodman 
zero 
large 
0.009 
0.025 
0.027 
0.035 
0.05


Goodman 
zero 
large+ 
0.012 
0.032 
0.056 
0.045 
0.035


Goodman 
small 
zero 
0.016 
0.014 
0.011 
0.012 
0.015


Goodman 
medium 
zero 
0.006 
0.01 
0.009 
0.029 
0.04


Goodman 
large 
zero 
0.01 
0.011 
0.033 
0.041 
0.043


Goodman 
large+ 
zero 
0.015 
0.036 
0.047 
0.051 
0.054


B&R 
zero 
zero 
0 
0 
0.001 
0 
0


B&R 
zero 
small 
0.001 
0 
0.001 
0.004 
0.01


B&R 
zero 
medium 
0.005 
0.015 
0.022 
0.031 
0.036


B&R 
zero 
large 
0.016 
0.03 
0.03 
0.037 
0.051


B&R 
zero 
large+ 
0.035 
0.043 
0.063 
0.046 
0.035


B&R 
small 
zero 
0 
0 
0.001 
0.003 
0.008


B&R 
medium 
zero 
0.002 
0.004 
0.007 
0.029 
0.038


B&R 
large 
zero 
0.011 
0.016 
0.034 
0.041 
0.042


B&R 
large+ 
zero 
0.046 
0.045 
0.05 
0.052 
0.055


asym dist 
zero 
zero 
0 
0 
0.002 
0.001 
0.004


asym dist 
zero 
small 
0.002 
0.006 
0.018 
0.03 
0.037


asym dist 
zero 
medium 
0.021 
0.042 
0.058 
0.043 
0.04


asym dist 
zero 
large 
0.045 
0.065 
0.045 
0.041 
0.056


asym dist 
zero 
large+ 
0.059 
0.059 
0.072 
0.051 
0.035


asym dist 
small 
zero 
0.007 
0.006 
0.008 
0.022 
0.033


asym dist 
medium 
zero 
0.017 
0.033 
0.035 
0.049 
0.053


asym dist 
large 
zero 
0.023 
0.045 
0.058 
0.054 
0.046


asym dist 
large+ 
zero 
0.064 
0.057 
0.056 
0.054 
0.055


pboot 
zero 
zero 
0 
0 
0.002 
0 
0.002


pboot 
zero 
small 
0.004 
0.004 
0.012 
0.025 
0.029


pboot 
zero 
medium 
0.018 
0.035 
0.052 
0.04 
0.039


pboot 
zero 
large 
0.04 
0.054 
0.047 
0.041 
0.051


pboot 
zero 
large+ 
0.058 
0.055 
0.07 
0.053 
0.037


pboot 
small 
zero 
0.004 
0.003 
0.006 
0.017 
0.027


pboot 
medium 
zero 
0.017 
0.028 
0.029 
0.047 
0.054


pboot 
large 
zero 
0.021 
0.04 
0.058 
0.052 
0.05


pboot 
large+ 
zero 
0.065 
0.063 
0.058 
0.052 
0.057


bcboot 
zero 
zero 
0.002 
0.001 
0.004 
0.003 
0.006


bcboot 
zero 
small 
0.004 
0.011 
0.029 
0.047 
0.052


bcboot 
zero 
medium 
0.024 
0.052 
0.066 
0.052 
0.046


bcboot 
zero 
large 
0.05 
0.068 
0.056 
0.041 
0.054


bcboot 
zero 
large+ 
0.046 
0.055 
0.073 
0.052 
0.036


bcboot 
small 
zero 
0.008 
0.009 
0.013 
0.033 
0.048


bcboot 
medium 
zero 
0.018 
0.046 
0.053 
0.065 
0.066


bcboot 
large 
zero 
0.028 
0.061 
0.079 
0.063 
0.05


bcboot 
large+ 
zero 
0.066 
0.071 
0.056 
0.054 
0.062

X ~ binary; Y residual ~ binomial trials; Model = logistic; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0.001 
0.001 
0.001


B&K 
zero 
small 
0 
0 
0.004 
0.016 
0.027


B&K 
zero 
medium 
0.004 
0.017 
0.025 
0.028 
0.027


B&K 
zero 
large 
0.003 
0.014 
0.025 
0.026 
0.026


B&K 
zero 
large+ 
0.013 
0.015 
0.023 
0.027 
0.026


B&K 
small 
zero 
0 
0.002 
0.002 
0.006 
0.019


B&K 
medium 
zero 
0.001 
0.002 
0.014 
0.02 
0.025


B&K 
large 
zero 
0.001 
0.01 
0.016 
0.035 
0.023


B&K 
large+ 
zero 
0.003 
0.014 
0.02 
0.026 
0.014


joint sig 
zero 
zero 
0.001 
0.002 
0.003 
0.005 
0.002


joint sig 
zero 
small 
0.005 
0.006 
0.01 
0.035 
0.044


joint sig 
zero 
medium 
0.02 
0.042 
0.059 
0.059 
0.054


joint sig 
zero 
large 
0.036 
0.062 
0.05 
0.054 
0.049


joint sig 
zero 
large+ 
0.048 
0.051 
0.055 
0.048 
0.04


joint sig 
small 
zero 
0.004 
0.007 
0.006 
0.011 
0.029


joint sig 
medium 
zero 
0.011 
0.014 
0.037 
0.049 
0.047


joint sig 
large 
zero 
0.021 
0.039 
0.05 
0.061 
0.041


joint sig 
large+ 
zero 
0.041 
0.041 
0.055 
0.053 
0.041


F&S 
zero 
zero 
0 
0 
0.001 
0.001 
0


F&S 
zero 
small 
0.001 
0 
0.001 
0.011 
0.014


F&S 
zero 
medium 
0.004 
0.011 
0.035 
0.115 
0.274


F&S 
zero 
large 
0.007 
0.033 
0.082 
0.208 
0.424


F&S 
zero 
large+ 
0.021 
0.061 
0.142 
0.346 
0.621


F&S 
small 
zero 
0.001 
0 
0 
0.003 
0.003


F&S 
medium 
zero 
0.002 
0 
0.009 
0.023 
0.043


F&S 
large 
zero 
0.001 
0.013 
0.022 
0.048 
0.039


F&S 
large+ 
zero 
0.016 
0.028 
0.046 
0.044 
0.035


std F&S 
zero 
zero 
0 
0 
0 
0.001 
0


std F&S 
zero 
small 
0 
0 
0.002 
0.008 
0.01


std F&S 
zero 
medium 
0.009 
0.014 
0.021 
0.041 
0.057


std F&S 
zero 
large 
0.015 
0.029 
0.037 
0.045 
0.067


std F&S 
zero 
large+ 
0.025 
0.031 
0.043 
0.052 
0.067


std F&S 
small 
zero 
0.003 
0.001 
0 
0.003 
0.007


std F&S 
medium 
zero 
0.002 
0.004 
0.015 
0.024 
0.044


std F&S 
large 
zero 
0.005 
0.019 
0.025 
0.05 
0.039


std F&S 
large+ 
zero 
0.018 
0.035 
0.04 
0.043 
0.035


Sobel 
zero 
zero 
0 
0 
0.001 
0.001 
0


Sobel 
zero 
small 
0.002 
0 
0.003 
0.007 
0.012


Sobel 
zero 
medium 
0.006 
0.008 
0.022 
0.044 
0.046


Sobel 
zero 
large 
0.006 
0.02 
0.039 
0.044 
0.048


Sobel 
zero 
large+ 
0.018 
0.033 
0.043 
0.047 
0.036


Sobel 
small 
zero 
0 
0 
0 
0.003 
0.003


Sobel 
medium 
zero 
0.003 
0.001 
0.009 
0.023 
0.039


Sobel 
large 
zero 
0.002 
0.014 
0.02 
0.048 
0.037


Sobel 
large+ 
zero 
0.015 
0.025 
0.045 
0.048 
0.038


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.004 
0.011


Aroian 
zero 
medium 
0.004 
0.006 
0.021 
0.043 
0.043


Aroian 
zero 
large 
0.004 
0.019 
0.035 
0.042 
0.047


Aroian 
zero 
large+ 
0.012 
0.031 
0.039 
0.047 
0.036


Aroian 
small 
zero 
0 
0 
0 
0.003 
0.001


Aroian 
medium 
zero 
0.003 
0 
0.008 
0.02 
0.037


Aroian 
large 
zero 
0.001 
0.01 
0.018 
0.044 
0.035


Aroian 
large+ 
zero 
0.013 
0.021 
0.043 
0.046 
0.038


Goodman 
zero 
zero 
0.01 
0.015 
0.015 
0.02 
0.017


Goodman 
zero 
small 
0.009 
0.007 
0.011 
0.014 
0.016


Goodman 
zero 
medium 
0.013 
0.012 
0.025 
0.045 
0.048


Goodman 
zero 
large 
0.006 
0.025 
0.039 
0.048 
0.049


Goodman 
zero 
large+ 
0.021 
0.039 
0.047 
0.047 
0.038


Goodman 
small 
zero 
0.014 
0.023 
0.004 
0.008 
0.005


Goodman 
medium 
zero 
0.017 
0.009 
0.015 
0.029 
0.041


Goodman 
large 
zero 
0.004 
0.018 
0.024 
0.051 
0.039


Goodman 
large+ 
zero 
0.019 
0.033 
0.048 
0.05 
0.038


B&R 
zero 
zero 
0 
0 
0.001 
0.001 
0


B&R 
zero 
small 
0.002 
0 
0.003 
0.008 
0.013


B&R 
zero 
medium 
0.011 
0.016 
0.025 
0.046 
0.047


B&R 
zero 
large 
0.017 
0.034 
0.042 
0.049 
0.049


B&R 
zero 
large+ 
0.033 
0.045 
0.05 
0.047 
0.04


B&R 
small 
zero 
0.003 
0 
0 
0.003 
0.003


B&R 
medium 
zero 
0.008 
0.003 
0.016 
0.027 
0.04


B&R 
large 
zero 
0.008 
0.022 
0.025 
0.051 
0.038


B&R 
large+ 
zero 
0.036 
0.036 
0.053 
0.052 
0.04


asym dist 
zero 
zero 
0.001 
0.002 
0.003 
0.003 
0.002


asym dist 
zero 
small 
0.004 
0.007 
0.009 
0.034 
0.046


asym dist 
zero 
medium 
0.021 
0.046 
0.061 
0.065 
0.055


asym dist 
zero 
large 
0.041 
0.07 
0.057 
0.055 
0.05


asym dist 
zero 
large+ 
0.063 
0.061 
0.059 
0.049 
0.041


asym dist 
small 
zero 
0.006 
0.007 
0.006 
0.009 
0.029


asym dist 
medium 
zero 
0.013 
0.014 
0.042 
0.054 
0.052


asym dist 
large 
zero 
0.024 
0.043 
0.051 
0.062 
0.042


asym dist 
large+ 
zero 
0.045 
0.044 
0.058 
0.055 
0.041


pboot 
zero 
zero 
0.001 
0.001 
0.003 
0.003 
0.001


pboot 
zero 
small 
0.004 
0.004 
0.008 
0.028 
0.039


pboot 
zero 
medium 
0.017 
0.039 
0.06 
0.06 
0.058


pboot 
zero 
large 
0.037 
0.061 
0.056 
0.062 
0.054


pboot 
zero 
large+ 
0.058 
0.054 
0.058 
0.049 
0.043


pboot 
small 
zero 
0.006 
0.005 
0.005 
0.006 
0.024


pboot 
medium 
zero 
0.012 
0.016 
0.035 
0.052 
0.049


pboot 
large 
zero 
0.024 
0.038 
0.05 
0.068 
0.046


pboot 
large+ 
zero 
0.057 
0.051 
0.057 
0.053 
0.044


bcboot 
zero 
zero 
0.001 
0.003 
0.004 
0.008 
0.006


bcboot 
zero 
small 
0.008 
0.011 
0.016 
0.05 
0.066


bcboot 
zero 
medium 
0.024 
0.062 
0.075 
0.075 
0.063


bcboot 
zero 
large 
0.037 
0.073 
0.06 
0.063 
0.056


bcboot 
zero 
large+ 
0.063 
0.052 
0.057 
0.048 
0.043


bcboot 
small 
zero 
0.006 
0.008 
0.012 
0.024 
0.048


bcboot 
medium 
zero 
0.016 
0.029 
0.055 
0.071 
0.06


bcboot 
large 
zero 
0.031 
0.052 
0.059 
0.075 
0.051


bcboot 
large+ 
zero 
0.057 
0.049 
0.056 
0.052 
0.043

X ~ binary; Y residual ~ binomial trials; Model = probit; Tau prime = zero


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0 
0 
0 
0 
0.002


B&K 
zero 
medium 
0 
0.002 
0.006 
0.003 
0.005


B&K 
zero 
large 
0.003 
0.005 
0.009 
0.004 
0.003


B&K 
zero 
large+ 
0.007 
0.008 
0.012 
0.008 
0.007


B&K 
small 
zero 
0 
0 
0 
0.002 
0.001


B&K 
medium 
zero 
0 
0 
0.002 
0.003 
0


B&K 
large 
zero 
0.002 
0.002 
0.002 
0.001 
0.001


B&K 
large+ 
zero 
0.002 
0.001 
0.002 
0 
0.001


joint sig 
zero 
zero 
0.003 
0.001 
0.003 
0.002 
0.001


joint sig 
zero 
small 
0.005 
0.009 
0.016 
0.029 
0.052


joint sig 
zero 
medium 
0.027 
0.034 
0.048 
0.048 
0.044


joint sig 
zero 
large 
0.028 
0.046 
0.057 
0.046 
0.043


joint sig 
zero 
large+ 
0.05 
0.051 
0.063 
0.048 
0.044


joint sig 
small 
zero 
0.01 
0.004 
0.008 
0.018 
0.04


joint sig 
medium 
zero 
0.012 
0.039 
0.038 
0.057 
0.041


joint sig 
large 
zero 
0.041 
0.052 
0.058 
0.042 
0.049


joint sig 
large+ 
zero 
0.034 
0.044 
0.049 
0.043 
0.047


F&S 
zero 
zero 
0.001 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.001 
0 
0 
0 
0


F&S 
zero 
large 
0.002 
0 
0 
0 
0


F&S 
zero 
large+ 
0.005 
0.003 
0.003 
0.003 
0.005


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0 
0


F&S 
large+ 
zero 
0.001 
0 
0.003 
0 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0 
0.001 
0.001 
0


std F&S 
zero 
large+ 
0.006 
0.003 
0.008 
0.004 
0.004


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0 
0 
0.002 
0 
0.001


Sobel 
zero 
zero 
0.001 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0.001 
0.007 
0.017


Sobel 
zero 
medium 
0.001 
0.004 
0.018 
0.04 
0.041


Sobel 
zero 
large 
0.01 
0.02 
0.042 
0.038 
0.041


Sobel 
zero 
large+ 
0.015 
0.028 
0.052 
0.042 
0.043


Sobel 
small 
zero 
0 
0 
0.001 
0.002 
0.007


Sobel 
medium 
zero 
0.002 
0.007 
0.006 
0.033 
0.033


Sobel 
large 
zero 
0.005 
0.011 
0.024 
0.032 
0.047


Sobel 
large+ 
zero 
0.011 
0.028 
0.041 
0.039 
0.045


Aroian 
zero 
zero 
0.001 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0.001 
0.003 
0.016


Aroian 
zero 
medium 
0.001 
0.004 
0.018 
0.033 
0.038


Aroian 
zero 
large 
0.007 
0.015 
0.038 
0.036 
0.04


Aroian 
zero 
large+ 
0.012 
0.026 
0.05 
0.04 
0.042


Aroian 
small 
zero 
0 
0 
0.001 
0.002 
0.007


Aroian 
medium 
zero 
0.001 
0.005 
0.006 
0.03 
0.029


Aroian 
large 
zero 
0.002 
0.008 
0.02 
0.031 
0.047


Aroian 
large+ 
zero 
0.009 
0.023 
0.04 
0.039 
0.045


Goodman 
zero 
zero 
0.017 
0.012 
0.013 
0.025 
0.025


Goodman 
zero 
small 
0.006 
0.013 
0.01 
0.015 
0.029


Goodman 
zero 
medium 
0.007 
0.006 
0.021 
0.043 
0.042


Goodman 
zero 
large 
0.012 
0.022 
0.047 
0.039 
0.041


Goodman 
zero 
large+ 
0.02 
0.033 
0.055 
0.044 
0.043


Goodman 
small 
zero 
0.019 
0.013 
0.011 
0.008 
0.014


Goodman 
medium 
zero 
0.011 
0.014 
0.013 
0.037 
0.035


Goodman 
large 
zero 
0.018 
0.014 
0.028 
0.034 
0.048


Goodman 
large+ 
zero 
0.015 
0.031 
0.042 
0.041 
0.045


B&R 
zero 
zero 
0.001 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0.001 
0.009 
0.018


B&R 
zero 
medium 
0.004 
0.007 
0.02 
0.043 
0.042


B&R 
zero 
large 
0.019 
0.026 
0.049 
0.041 
0.041


B&R 
zero 
large+ 
0.038 
0.04 
0.061 
0.044 
0.044


B&R 
small 
zero 
0.001 
0 
0.002 
0.002 
0.008


B&R 
medium 
zero 
0.004 
0.01 
0.007 
0.034 
0.033


B&R 
large 
zero 
0.011 
0.018 
0.028 
0.033 
0.048


B&R 
large+ 
zero 
0.025 
0.033 
0.043 
0.042 
0.047


asym dist 
zero 
zero 
0.004 
0 
0.001 
0.002 
0.001


asym dist 
zero 
small 
0.005 
0.009 
0.013 
0.034 
0.058


asym dist 
zero 
medium 
0.03 
0.039 
0.056 
0.051 
0.047


asym dist 
zero 
large 
0.035 
0.054 
0.059 
0.047 
0.043


asym dist 
zero 
large+ 
0.064 
0.051 
0.066 
0.051 
0.046


asym dist 
small 
zero 
0.009 
0.003 
0.008 
0.016 
0.037


asym dist 
medium 
zero 
0.013 
0.041 
0.043 
0.058 
0.044


asym dist 
large 
zero 
0.039 
0.057 
0.066 
0.046 
0.05


asym dist 
large+ 
zero 
0.039 
0.051 
0.049 
0.043 
0.048


pboot 
zero 
zero 
0.002 
0 
0 
0.001 
0.001


pboot 
zero 
small 
0.005 
0.005 
0.005 
0.025 
0.05


pboot 
zero 
medium 
0.024 
0.03 
0.051 
0.054 
0.045


pboot 
zero 
large 
0.03 
0.052 
0.06 
0.044 
0.044


pboot 
zero 
large+ 
0.056 
0.05 
0.064 
0.053 
0.046


pboot 
small 
zero 
0.005 
0.003 
0.006 
0.011 
0.031


pboot 
medium 
zero 
0.013 
0.034 
0.037 
0.054 
0.044


pboot 
large 
zero 
0.033 
0.048 
0.058 
0.046 
0.049


pboot 
large+ 
zero 
0.044 
0.054 
0.048 
0.047 
0.048


bcboot 
zero 
zero 
0.003 
0.004 
0.007 
0.005 
0.004


bcboot 
zero 
small 
0.007 
0.013 
0.022 
0.047 
0.079


bcboot 
zero 
medium 
0.029 
0.05 
0.071 
0.062 
0.051


bcboot 
zero 
large 
0.033 
0.062 
0.069 
0.05 
0.044


bcboot 
zero 
large+ 
0.051 
0.049 
0.065 
0.052 
0.049


bcboot 
small 
zero 
0.013 
0.01 
0.014 
0.029 
0.056


bcboot 
medium 
zero 
0.015 
0.056 
0.057 
0.067 
0.052


bcboot 
large 
zero 
0.041 
0.069 
0.076 
0.055 
0.052


bcboot 
large+ 
zero 
0.045 
0.064 
0.048 
0.041 
0.049

X ~ binary; Y residual ~ binomial trials; Model = probit; Tau prime = small


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0.001 
0 
0 
0.003 
0.009


B&K 
zero 
medium 
0.002 
0.004 
0.005 
0.011 
0.009


B&K 
zero 
large 
0 
0.008 
0.004 
0.01 
0.012


B&K 
zero 
large+ 
0.007 
0.01 
0.005 
0.018 
0.009


B&K 
small 
zero 
0 
0.002 
0 
0 
0.003


B&K 
medium 
zero 
0 
0 
0.001 
0.001 
0.002


B&K 
large 
zero 
0.002 
0.004 
0.001 
0.004 
0.006


B&K 
large+ 
zero 
0.001 
0 
0.001 
0.003 
0.002


joint sig 
zero 
zero 
0.002 
0.002 
0.002 
0.001 
0


joint sig 
zero 
small 
0.007 
0.004 
0.012 
0.031 
0.044


joint sig 
zero 
medium 
0.026 
0.04 
0.05 
0.051 
0.046


joint sig 
zero 
large 
0.038 
0.052 
0.039 
0.047 
0.06


joint sig 
zero 
large+ 
0.049 
0.043 
0.047 
0.055 
0.052


joint sig 
small 
zero 
0.004 
0.007 
0.007 
0.011 
0.023


joint sig 
medium 
zero 
0.011 
0.023 
0.049 
0.053 
0.057


joint sig 
large 
zero 
0.024 
0.035 
0.036 
0.058 
0.049


joint sig 
large+ 
zero 
0.053 
0.05 
0.052 
0.05 
0.044


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0.005 
0.001 
0 
0.003 
0.001


F&S 
zero 
large+ 
0.004 
0 
0.003 
0.007 
0.009


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0 
0


F&S 
large+ 
zero 
0.004 
0.003 
0.002 
0.001 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.003 
0.003 
0 
0 
0


std F&S 
zero 
large+ 
0.006 
0 
0.005 
0.003 
0.006


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.001 
0.002 
0.002 
0.001 
0.001


Sobel 
zero 
zero 
0 
0 
0 
0 
0


Sobel 
zero 
small 
0 
0.001 
0 
0.006 
0.012


Sobel 
zero 
medium 
0.004 
0.009 
0.025 
0.042 
0.043


Sobel 
zero 
large 
0.009 
0.022 
0.025 
0.039 
0.056


Sobel 
zero 
large+ 
0.014 
0.02 
0.043 
0.047 
0.051


Sobel 
small 
zero 
0.001 
0 
0 
0 
0.005


Sobel 
medium 
zero 
0.002 
0.002 
0.01 
0.028 
0.043


Sobel 
large 
zero 
0.003 
0.01 
0.012 
0.044 
0.046


Sobel 
large+ 
zero 
0.023 
0.036 
0.044 
0.047 
0.042


Aroian 
zero 
zero 
0 
0 
0 
0 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.005 
0.011


Aroian 
zero 
medium 
0.002 
0.007 
0.022 
0.038 
0.042


Aroian 
zero 
large 
0.008 
0.02 
0.022 
0.037 
0.056


Aroian 
zero 
large+ 
0.011 
0.017 
0.041 
0.046 
0.05


Aroian 
small 
zero 
0.001 
0 
0 
0 
0.002


Aroian 
medium 
zero 
0.002 
0.002 
0.006 
0.025 
0.04


Aroian 
large 
zero 
0.002 
0.009 
0.01 
0.039 
0.046


Aroian 
large+ 
zero 
0.017 
0.033 
0.04 
0.047 
0.042


Goodman 
zero 
zero 
0.017 
0.008 
0.026 
0.014 
0.01


Goodman 
zero 
small 
0.016 
0.012 
0.007 
0.013 
0.017


Goodman 
zero 
medium 
0.008 
0.013 
0.03 
0.043 
0.044


Goodman 
zero 
large 
0.014 
0.029 
0.025 
0.042 
0.058


Goodman 
zero 
large+ 
0.019 
0.027 
0.044 
0.05 
0.051


Goodman 
small 
zero 
0.015 
0.017 
0.016 
0.008 
0.006


Goodman 
medium 
zero 
0.013 
0.004 
0.013 
0.031 
0.047


Goodman 
large 
zero 
0.004 
0.015 
0.019 
0.046 
0.047


Goodman 
large+ 
zero 
0.028 
0.037 
0.047 
0.047 
0.043


B&R 
zero 
zero 
0 
0 
0 
0 
0


B&R 
zero 
small 
0.002 
0.001 
0 
0.006 
0.014


B&R 
zero 
medium 
0.005 
0.014 
0.029 
0.042 
0.044


B&R 
zero 
large 
0.019 
0.032 
0.027 
0.042 
0.058


B&R 
zero 
large+ 
0.036 
0.034 
0.046 
0.052 
0.053


B&R 
small 
zero 
0.001 
0.001 
0 
0.001 
0.005


B&R 
medium 
zero 
0.002 
0.004 
0.011 
0.03 
0.043


B&R 
large 
zero 
0.008 
0.015 
0.019 
0.045 
0.047


B&R 
large+ 
zero 
0.037 
0.042 
0.048 
0.048 
0.043


asym dist 
zero 
zero 
0.002 
0.004 
0.001 
0 
0


asym dist 
zero 
small 
0.006 
0.005 
0.013 
0.034 
0.05


asym dist 
zero 
medium 
0.029 
0.047 
0.058 
0.054 
0.049


asym dist 
zero 
large 
0.043 
0.064 
0.046 
0.048 
0.061


asym dist 
zero 
large+ 
0.063 
0.053 
0.048 
0.055 
0.053


asym dist 
small 
zero 
0.005 
0.006 
0.006 
0.013 
0.025


asym dist 
medium 
zero 
0.012 
0.026 
0.054 
0.059 
0.062


asym dist 
large 
zero 
0.029 
0.041 
0.039 
0.06 
0.05


asym dist 
large+ 
zero 
0.062 
0.057 
0.054 
0.051 
0.044


pboot 
zero 
zero 
0 
0.003 
0.001 
0 
0


pboot 
zero 
small 
0.005 
0.004 
0.011 
0.027 
0.044


pboot 
zero 
medium 
0.025 
0.037 
0.054 
0.053 
0.046


pboot 
zero 
large 
0.043 
0.058 
0.045 
0.049 
0.062


pboot 
zero 
large+ 
0.058 
0.049 
0.049 
0.051 
0.052


pboot 
small 
zero 
0.004 
0.005 
0.003 
0.01 
0.018


pboot 
medium 
zero 
0.009 
0.023 
0.04 
0.051 
0.055


pboot 
large 
zero 
0.025 
0.035 
0.035 
0.054 
0.049


pboot 
large+ 
zero 
0.06 
0.055 
0.053 
0.057 
0.046


bcboot 
zero 
zero 
0.005 
0.006 
0.001 
0.003 
0.006


bcboot 
zero 
small 
0.01 
0.006 
0.025 
0.056 
0.073


bcboot 
zero 
medium 
0.036 
0.054 
0.068 
0.06 
0.052


bcboot 
zero 
large 
0.045 
0.074 
0.052 
0.048 
0.06


bcboot 
zero 
large+ 
0.057 
0.048 
0.046 
0.05 
0.054


bcboot 
small 
zero 
0.005 
0.011 
0.012 
0.027 
0.044


bcboot 
medium 
zero 
0.015 
0.037 
0.077 
0.077 
0.064


bcboot 
large 
zero 
0.032 
0.051 
0.057 
0.066 
0.055


bcboot 
large+ 
zero 
0.067 
0.058 
0.056 
0.059 
0.041

X ~ binary; Y residual ~ binomial trials; Model = probit; Tau prime = medium


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0 
0


B&K 
zero 
small 
0.001 
0 
0.001 
0.01 
0.019


B&K 
zero 
medium 
0.005 
0.006 
0.009 
0.022 
0.025


B&K 
zero 
large 
0.006 
0.01 
0.012 
0.016 
0.015


B&K 
zero 
large+ 
0.006 
0.016 
0.014 
0.024 
0.017


B&K 
small 
zero 
0 
0 
0 
0.002 
0.011


B&K 
medium 
zero 
0.003 
0.001 
0.004 
0.004 
0.008


B&K 
large 
zero 
0 
0.001 
0.008 
0.011 
0.014


B&K 
large+ 
zero 
0.002 
0.003 
0.003 
0.013 
0.014


joint sig 
zero 
zero 
0.006 
0.005 
0.002 
0.004 
0.003


joint sig 
zero 
small 
0.01 
0.012 
0.013 
0.031 
0.039


joint sig 
zero 
medium 
0.029 
0.031 
0.05 
0.038 
0.056


joint sig 
zero 
large 
0.027 
0.036 
0.043 
0.057 
0.046


joint sig 
zero 
large+ 
0.035 
0.044 
0.049 
0.056 
0.041


joint sig 
small 
zero 
0.003 
0.004 
0.007 
0.014 
0.035


joint sig 
medium 
zero 
0.022 
0.026 
0.046 
0.052 
0.049


joint sig 
large 
zero 
0.025 
0.038 
0.051 
0.053 
0.052


joint sig 
large+ 
zero 
0.045 
0.054 
0.053 
0.055 
0.046


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0 
0 
0 
0 
0


F&S 
zero 
large 
0 
0.001 
0 
0 
0.001


F&S 
zero 
large+ 
0.005 
0.006 
0.006 
0.009 
0.017


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0 
0


F&S 
large+ 
zero 
0 
0.004 
0.002 
0.003 
0.002


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0 
0 
0 
0


std F&S 
zero 
large 
0.002 
0 
0 
0 
0.001


std F&S 
zero 
large+ 
0.006 
0.01 
0.007 
0.007 
0.003


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.001 
0.001 
0.002 
0.003 
0.002


Sobel 
zero 
zero 
0 
0 
0 
0.001 
0


Sobel 
zero 
small 
0 
0.002 
0 
0.002 
0.017


Sobel 
zero 
medium 
0.003 
0.007 
0.019 
0.03 
0.051


Sobel 
zero 
large 
0.006 
0.016 
0.028 
0.052 
0.04


Sobel 
zero 
large+ 
0.013 
0.03 
0.036 
0.054 
0.039


Sobel 
small 
zero 
0 
0 
0 
0.002 
0.004


Sobel 
medium 
zero 
0.001 
0.003 
0.011 
0.028 
0.044


Sobel 
large 
zero 
0.003 
0.008 
0.02 
0.041 
0.045


Sobel 
large+ 
zero 
0.014 
0.034 
0.042 
0.05 
0.046


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0 
0.001 
0 
0.002 
0.015


Aroian 
zero 
medium 
0.002 
0.006 
0.016 
0.029 
0.051


Aroian 
zero 
large 
0.005 
0.011 
0.026 
0.051 
0.04


Aroian 
zero 
large+ 
0.012 
0.03 
0.031 
0.053 
0.039


Aroian 
small 
zero 
0 
0 
0 
0.001 
0.002


Aroian 
medium 
zero 
0 
0.003 
0.009 
0.025 
0.039


Aroian 
large 
zero 
0.002 
0.008 
0.016 
0.037 
0.044


Aroian 
large+ 
zero 
0.013 
0.031 
0.036 
0.046 
0.045


Goodman 
zero 
zero 
0.018 
0.018 
0.019 
0.022 
0.013


Goodman 
zero 
small 
0.017 
0.014 
0.006 
0.006 
0.02


Goodman 
zero 
medium 
0.004 
0.009 
0.025 
0.031 
0.053


Goodman 
zero 
large 
0.008 
0.017 
0.031 
0.052 
0.041


Goodman 
zero 
large+ 
0.014 
0.035 
0.039 
0.054 
0.039


Goodman 
small 
zero 
0.017 
0.018 
0.013 
0.011 
0.008


Goodman 
medium 
zero 
0.014 
0.011 
0.016 
0.031 
0.044


Goodman 
large 
zero 
0.008 
0.013 
0.024 
0.041 
0.047


Goodman 
large+ 
zero 
0.019 
0.037 
0.044 
0.053 
0.046


B&R 
zero 
zero 
0.001 
0 
0 
0.001 
0


B&R 
zero 
small 
0.003 
0.002 
0 
0.003 
0.017


B&R 
zero 
medium 
0.007 
0.01 
0.026 
0.031 
0.053


B&R 
zero 
large 
0.011 
0.021 
0.034 
0.053 
0.041


B&R 
zero 
large+ 
0.025 
0.038 
0.044 
0.055 
0.041


B&R 
small 
zero 
0.001 
0 
0 
0.004 
0.005


B&R 
medium 
zero 
0.008 
0.008 
0.013 
0.03 
0.044


B&R 
large 
zero 
0.007 
0.013 
0.024 
0.041 
0.046


B&R 
large+ 
zero 
0.026 
0.045 
0.045 
0.055 
0.046


asym dist 
zero 
zero 
0.006 
0.005 
0.002 
0.004 
0.003


asym dist 
zero 
small 
0.01 
0.015 
0.011 
0.033 
0.043


asym dist 
zero 
medium 
0.035 
0.04 
0.051 
0.041 
0.056


asym dist 
zero 
large 
0.031 
0.048 
0.057 
0.061 
0.05


asym dist 
zero 
large+ 
0.048 
0.057 
0.055 
0.056 
0.043


asym dist 
small 
zero 
0.005 
0.004 
0.007 
0.014 
0.036


asym dist 
medium 
zero 
0.023 
0.029 
0.047 
0.06 
0.052


asym dist 
large 
zero 
0.027 
0.038 
0.056 
0.057 
0.053


asym dist 
large+ 
zero 
0.048 
0.057 
0.054 
0.058 
0.046


pboot 
zero 
zero 
0.006 
0.003 
0.001 
0.001 
0.002


pboot 
zero 
small 
0.008 
0.007 
0.008 
0.025 
0.036


pboot 
zero 
medium 
0.031 
0.033 
0.048 
0.04 
0.056


pboot 
zero 
large 
0.026 
0.044 
0.05 
0.058 
0.05


pboot 
zero 
large+ 
0.041 
0.051 
0.05 
0.057 
0.041


pboot 
small 
zero 
0.004 
0.003 
0.006 
0.013 
0.027


pboot 
medium 
zero 
0.02 
0.018 
0.039 
0.052 
0.052


pboot 
large 
zero 
0.023 
0.029 
0.051 
0.051 
0.056


pboot 
large+ 
zero 
0.05 
0.056 
0.056 
0.055 
0.047


bcboot 
zero 
zero 
0.006 
0.008 
0.005 
0.006 
0.006


bcboot 
zero 
small 
0.01 
0.019 
0.017 
0.052 
0.064


bcboot 
zero 
medium 
0.04 
0.046 
0.066 
0.048 
0.063


bcboot 
zero 
large 
0.033 
0.053 
0.059 
0.064 
0.051


bcboot 
zero 
large+ 
0.04 
0.048 
0.05 
0.057 
0.044


bcboot 
small 
zero 
0.005 
0.006 
0.013 
0.03 
0.052


bcboot 
medium 
zero 
0.029 
0.041 
0.065 
0.076 
0.064


bcboot 
large 
zero 
0.038 
0.057 
0.068 
0.063 
0.059


bcboot 
large+ 
zero 
0.05 
0.059 
0.055 
0.056 
0.049

X ~ binary; Y residual ~ binomial trials; Model = probit; Tau prime = large


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0 
0.002 
0.002


B&K 
zero 
small 
0 
0 
0.006 
0.01 
0.016


B&K 
zero 
medium 
0.001 
0.005 
0.019 
0.014 
0.017


B&K 
zero 
large 
0.004 
0.011 
0.01 
0.017 
0.02


B&K 
zero 
large+ 
0.013 
0.013 
0.029 
0.015 
0.014


B&K 
small 
zero 
0 
0 
0.002 
0.008 
0.016


B&K 
medium 
zero 
0.002 
0.003 
0.004 
0.019 
0.025


B&K 
large 
zero 
0.002 
0.003 
0.011 
0.017 
0.021


B&K 
large+ 
zero 
0.004 
0.005 
0.009 
0.016 
0.023


joint sig 
zero 
zero 
0.001 
0 
0.002 
0.002 
0.004


joint sig 
zero 
small 
0.003 
0.006 
0.016 
0.028 
0.036


joint sig 
zero 
medium 
0.019 
0.037 
0.051 
0.039 
0.039


joint sig 
zero 
large 
0.039 
0.056 
0.039 
0.039 
0.054


joint sig 
zero 
large+ 
0.046 
0.05 
0.066 
0.047 
0.035


joint sig 
small 
zero 
0.007 
0.005 
0.008 
0.022 
0.028


joint sig 
medium 
zero 
0.016 
0.032 
0.035 
0.048 
0.049


joint sig 
large 
zero 
0.026 
0.045 
0.053 
0.051 
0.046


joint sig 
large+ 
zero 
0.068 
0.059 
0.056 
0.054 
0.055


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.001 
0.001 
0 
0 
0


F&S 
zero 
large 
0.001 
0.003 
0.001 
0.001 
0.007


F&S 
zero 
large+ 
0.007 
0.008 
0.014 
0.032 
0.036


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0 
0 
0 
0 
0


F&S 
large 
zero 
0.001 
0 
0 
0 
0


F&S 
large+ 
zero 
0 
0 
0.001 
0.002 
0.001


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0.001 
0 
0 
0 
0


std F&S 
zero 
large 
0.003 
0 
0 
0 
0.001


std F&S 
zero 
large+ 
0.004 
0.004 
0.005 
0.006 
0.003


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0 
0 
0 
0 
0


std F&S 
large 
zero 
0.001 
0 
0.001 
0 
0


std F&S 
large+ 
zero 
0 
0 
0.001 
0.002 
0.001


Sobel 
zero 
zero 
0 
0 
0.001 
0 
0


Sobel 
zero 
small 
0 
0 
0.001 
0.003 
0.01


Sobel 
zero 
medium 
0.005 
0.011 
0.019 
0.029 
0.036


Sobel 
zero 
large 
0.007 
0.022 
0.025 
0.034 
0.05


Sobel 
zero 
large+ 
0.012 
0.03 
0.053 
0.045 
0.035


Sobel 
small 
zero 
0 
0 
0.001 
0.003 
0.008


Sobel 
medium 
zero 
0 
0.003 
0.007 
0.026 
0.038


Sobel 
large 
zero 
0.006 
0.006 
0.029 
0.039 
0.042


Sobel 
large+ 
zero 
0.02 
0.035 
0.047 
0.05 
0.053


Aroian 
zero 
zero 
0 
0 
0.001 
0 
0


Aroian 
zero 
small 
0 
0 
0.001 
0.002 
0.009


Aroian 
zero 
medium 
0.004 
0.01 
0.016 
0.027 
0.035


Aroian 
zero 
large 
0.003 
0.019 
0.022 
0.033 
0.049


Aroian 
zero 
large+ 
0.01 
0.027 
0.05 
0.044 
0.034


Aroian 
small 
zero 
0 
0 
0.001 
0.003 
0.007


Aroian 
medium 
zero 
0 
0.003 
0.006 
0.022 
0.036


Aroian 
large 
zero 
0.003 
0.003 
0.024 
0.037 
0.041


Aroian 
large+ 
zero 
0.008 
0.032 
0.044 
0.048 
0.052


Goodman 
zero 
zero 
0.012 
0.011 
0.019 
0.023 
0.022


Goodman 
zero 
small 
0.021 
0.008 
0.011 
0.006 
0.012


Goodman 
zero 
medium 
0.012 
0.014 
0.022 
0.031 
0.037


Goodman 
zero 
large 
0.015 
0.027 
0.028 
0.036 
0.05


Goodman 
zero 
large+ 
0.016 
0.035 
0.057 
0.045 
0.035


Goodman 
small 
zero 
0.013 
0.012 
0.015 
0.012 
0.015


Goodman 
medium 
zero 
0.011 
0.011 
0.01 
0.029 
0.04


Goodman 
large 
zero 
0.012 
0.014 
0.034 
0.044 
0.043


Goodman 
large+ 
zero 
0.025 
0.037 
0.047 
0.052 
0.054


B&R 
zero 
zero 
0 
0 
0.001 
0 
0


B&R 
zero 
small 
0.001 
0 
0.001 
0.004 
0.01


B&R 
zero 
medium 
0.005 
0.015 
0.022 
0.031 
0.036


B&R 
zero 
large 
0.016 
0.03 
0.03 
0.037 
0.051


B&R 
zero 
large+ 
0.035 
0.043 
0.063 
0.046 
0.035


B&R 
small 
zero 
0 
0 
0.001 
0.003 
0.008


B&R 
medium 
zero 
0.002 
0.004 
0.007 
0.029 
0.038


B&R 
large 
zero 
0.011 
0.016 
0.034 
0.041 
0.042


B&R 
large+ 
zero 
0.046 
0.045 
0.05 
0.052 
0.055


asym dist 
zero 
zero 
0.001 
0 
0.002 
0.001 
0.004


asym dist 
zero 
small 
0.003 
0.006 
0.018 
0.03 
0.037


asym dist 
zero 
medium 
0.02 
0.043 
0.058 
0.043 
0.04


asym dist 
zero 
large 
0.045 
0.065 
0.045 
0.041 
0.056


asym dist 
zero 
large+ 
0.06 
0.058 
0.072 
0.051 
0.035


asym dist 
small 
zero 
0.008 
0.007 
0.009 
0.022 
0.034


asym dist 
medium 
zero 
0.016 
0.036 
0.036 
0.05 
0.054


asym dist 
large 
zero 
0.028 
0.053 
0.059 
0.054 
0.046


asym dist 
large+ 
zero 
0.072 
0.064 
0.058 
0.054 
0.055


pboot 
zero 
zero 
0.001 
0 
0.002 
0 
0.002


pboot 
zero 
small 
0.004 
0.004 
0.012 
0.025 
0.029


pboot 
zero 
medium 
0.018 
0.035 
0.052 
0.04 
0.039


pboot 
zero 
large 
0.041 
0.054 
0.047 
0.041 
0.051


pboot 
zero 
large+ 
0.058 
0.055 
0.07 
0.053 
0.037


pboot 
small 
zero 
0.004 
0.003 
0.006 
0.017 
0.027


pboot 
medium 
zero 
0.017 
0.028 
0.029 
0.046 
0.053


pboot 
large 
zero 
0.023 
0.04 
0.057 
0.052 
0.05


pboot 
large+ 
zero 
0.067 
0.063 
0.059 
0.052 
0.057


bcboot 
zero 
zero 
0.003 
0.001 
0.004 
0.003 
0.006


bcboot 
zero 
small 
0.003 
0.011 
0.031 
0.047 
0.052


bcboot 
zero 
medium 
0.025 
0.052 
0.066 
0.052 
0.047


bcboot 
zero 
large 
0.052 
0.068 
0.057 
0.04 
0.055


bcboot 
zero 
large+ 
0.052 
0.054 
0.072 
0.053 
0.036


bcboot 
small 
zero 
0.01 
0.009 
0.013 
0.033 
0.051


bcboot 
medium 
zero 
0.018 
0.046 
0.054 
0.067 
0.066


bcboot 
large 
zero 
0.031 
0.064 
0.078 
0.061 
0.05


bcboot 
large+ 
zero 
0.067 
0.071 
0.057 
0.055 
0.062

X ~ binary; Y residual ~ binomial trials; Model = probit; Tau prime = large+


Sample Size


Method
Alpha
Beta
50
100
200
500
1000


B&K 
zero 
zero 
0 
0 
0.002 
0.001 
0.001


B&K 
zero 
small 
0 
0 
0.004 
0.016 
0.027


B&K 
zero 
medium 
0.004 
0.017 
0.025 
0.028 
0.027


B&K 
zero 
large 
0.005 
0.014 
0.025 
0.026 
0.026


B&K 
zero 
large+ 
0.015 
0.015 
0.023 
0.027 
0.026


B&K 
small 
zero 
0.001 
0.002 
0.002 
0.006 
0.019


B&K 
medium 
zero 
0.001 
0.002 
0.016 
0.02 
0.025


B&K 
large 
zero 
0.002 
0.01 
0.016 
0.035 
0.023


B&K 
large+ 
zero 
0.003 
0.014 
0.021 
0.026 
0.014


joint sig 
zero 
zero 
0.002 
0.002 
0.004 
0.005 
0.003


joint sig 
zero 
small 
0.006 
0.006 
0.01 
0.035 
0.044


joint sig 
zero 
medium 
0.02 
0.042 
0.06 
0.059 
0.054


joint sig 
zero 
large 
0.037 
0.062 
0.05 
0.054 
0.049


joint sig 
zero 
large+ 
0.05 
0.051 
0.055 
0.048 
0.04


joint sig 
small 
zero 
0.006 
0.007 
0.006 
0.011 
0.029


joint sig 
medium 
zero 
0.012 
0.014 
0.04 
0.049 
0.047


joint sig 
large 
zero 
0.023 
0.041 
0.051 
0.061 
0.041


joint sig 
large+ 
zero 
0.049 
0.043 
0.057 
0.054 
0.04


F&S 
zero 
zero 
0 
0 
0 
0 
0


F&S 
zero 
small 
0 
0 
0 
0 
0


F&S 
zero 
medium 
0.001 
0 
0 
0 
0.001


F&S 
zero 
large 
0.004 
0.002 
0.004 
0.004 
0.019


F&S 
zero 
large+ 
0.007 
0.015 
0.018 
0.066 
0.173


F&S 
small 
zero 
0 
0 
0 
0 
0


F&S 
medium 
zero 
0.001 
0 
0 
0 
0


F&S 
large 
zero 
0 
0 
0 
0 
0


F&S 
large+ 
zero 
0.003 
0.002 
0.004 
0.001 
0


std F&S 
zero 
zero 
0 
0 
0 
0 
0


std F&S 
zero 
small 
0 
0 
0 
0 
0


std F&S 
zero 
medium 
0 
0.001 
0 
0 
0


std F&S 
zero 
large 
0.003 
0.001 
0 
0 
0


std F&S 
zero 
large+ 
0.007 
0.006 
0.004 
0 
0.004


std F&S 
small 
zero 
0 
0 
0 
0 
0


std F&S 
medium 
zero 
0.001 
0 
0 
0 
0


std F&S 
large 
zero 
0 
0 
0 
0 
0


std F&S 
large+ 
zero 
0.001 
0.001 
0.004 
0.003 
0


Sobel 
zero 
zero 
0 
0 
0.001 
0.001 
0


Sobel 
zero 
small 
0.002 
0 
0.003 
0.007 
0.012


Sobel 
zero 
medium 
0.007 
0.009 
0.023 
0.044 
0.047


Sobel 
zero 
large 
0.006 
0.023 
0.039 
0.046 
0.048


Sobel 
zero 
large+ 
0.021 
0.037 
0.045 
0.047 
0.038


Sobel 
small 
zero 
0.001 
0 
0 
0.003 
0.003


Sobel 
medium 
zero 
0.004 
0.003 
0.011 
0.025 
0.04


Sobel 
large 
zero 
0.003 
0.016 
0.023 
0.048 
0.037


Sobel 
large+ 
zero 
0.019 
0.032 
0.048 
0.048 
0.038


Aroian 
zero 
zero 
0 
0 
0 
0.001 
0


Aroian 
zero 
small 
0.002 
0 
0.002 
0.005 
0.011


Aroian 
zero 
medium 
0.006 
0.007 
0.022 
0.043 
0.043


Aroian 
zero 
large 
0.006 
0.019 
0.037 
0.042 
0.048


Aroian 
zero 
large+ 
0.018 
0.033 
0.04 
0.047 
0.036


Aroian 
small 
zero 
0 
0 
0 
0.003 
0.001


Aroian 
medium 
zero 
0.004 
0.001 
0.008 
0.021 
0.037


Aroian 
large 
zero 
0.002 
0.011 
0.02 
0.045 
0.035


Aroian 
large+ 
zero 
0.014 
0.027 
0.044 
0.046 
0.038


Goodman 
zero 
zero 
0.008 
0.022 
0.015 
0.015 
0.02


Goodman 
zero 
small 
0.007 
0.005 
0.012 
0.014 
0.016


Goodman 
zero 
medium 
0.015 
0.014 
0.027 
0.047 
0.048


Goodman 
zero 
large 
0.007 
0.028 
0.04 
0.048 
0.049


Goodman 
zero 
large+ 
0.025 
0.04 
0.047 
0.047 
0.038


Goodman 
small 
zero 
0.02 
0.028 
0.007 
0.01 
0.005


Goodman 
medium 
zero 
0.016 
0.008 
0.016 
0.03 
0.041


Goodman 
large 
zero 
0.005 
0.021 
0.026 
0.051 
0.039


Goodman 
large+ 
zero 
0.023 
0.034 
0.05 
0.05 
0.039


B&R 
zero 
zero 
0 
0 
0.001 
0.001 
0


B&R 
zero 
small 
0.002 
0 
0.003 
0.008 
0.013


B&R 
zero 
medium 
0.011 
0.016 
0.025 
0.046 
0.047


B&R 
zero 
large 
0.017 
0.034 
0.042 
0.049 
0.049


B&R 
zero 
large+ 
0.033 
0.045 
0.05 
0.047 
0.04


B&R 
small 
zero 
0.003 
0 
0 
0.003 
0.003


B&R 
medium 
zero 
0.008 
0.003 
0.016 
0.027 
0.04


B&R 
large 
zero 
0.008 
0.022 
0.025 
0.051 
0.038


B&R 
large+ 
zero 
0.036 
0.036 
0.053 
0.052 
0.04


asym dist 
zero 
zero 
0.001 
0.003 
0.003 
0.003 
0.002


asym dist 
zero 
small 
0.005 
0.008 
0.009 
0.035 
0.047


asym dist 
zero 
medium 
0.022 
0.044 
0.062 
0.065 
0.055


asym dist 
zero 
large 
0.044 
0.07 
0.057 
0.055 
0.05


asym dist 
zero 
large+ 
0.062 
0.06 
0.058 
0.049 
0.041


asym dist 
small 
zero 
0.007 
0.007 
0.007 
0.009 
0.03


asym dist 
medium 
zero 
0.014 
0.017 
0.04 
0.054 
0.052


asym dist 
large 
zero 
0.025 
0.046 
0.055 
0.062 
0.044


asym dist 
large+ 
zero 
0.057 
0.045 
0.059 
0.056 
0.041


pboot 
zero 
zero 
0.001 
0.001 
0.003 
0.003 
0.001


pboot 
zero 
small 
0.004 
0.004 
0.008 
0.028 
0.039


pboot 
zero 
medium 
0.017 
0.039 
0.06 
0.06 
0.058


pboot 
zero 
large 
0.038 
0.06 
0.056 
0.062 
0.054


pboot 
zero 
large+ 
0.057 
0.054 
0.058 
0.049 
0.043


pboot 
small 
zero 
0.006 
0.006 
0.005 
0.006 
0.025


pboot 
medium 
zero 
0.012 
0.016 
0.035 
0.052 
0.049


pboot 
large 
zero 
0.024 
0.04 
0.05 
0.068 
0.046


pboot 
large+ 
zero 
0.056 
0.051 
0.057 
0.054 
0.044


bcboot 
zero 
zero 
0.001 
0.003 
0.005 
0.007 
0.006


bcboot 
zero 
small 
0.008 
0.012 
0.017 
0.052 
0.065


bcboot 
zero 
medium 
0.025 
0.066 
0.075 
0.076 
0.063


bcboot 
zero 
large 
0.041 
0.075 
0.06 
0.063 
0.056


bcboot 
zero 
large+ 
0.064 
0.052 
0.058 
0.047 
0.043


bcboot 
small 
zero 
0.007 
0.008 
0.011 
0.022 
0.048


bcboot 
medium 
zero 
0.016 
0.03 
0.059 
0.071 
0.059


bcboot 
large 
zero 
0.036 
0.055 
0.06 
0.076 
0.051


bcboot 
large+ 
zero 
0.061 
0.05 
0.058 
0.052 
0.043
