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ü
g
er

te
st

a
n
d
d
ia
g
n
o
st
ic

tr
ia
ls

R
es
u
lt
s
o
n
2
o
u
t
o
f
3
R
ü
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ü
g
er

te
st

D
is
cu

ss
io
n

D
ia
g
n
o
st
ic

tr
ia
ls

R
ü
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ü
g
er

te
st

D
is
cu

ss
io
n

S
p
ec
ia
l
ca
se
s

G
en

er
a
l
co
rr
el
a
ti
o
n
st
ru
ct
u
re
,
M
V
N

st
a
ti
st
ic
s

G
a
in

in
p
o
w
er

E
q
u
al
ly

co
rr
el
at
ed

te
st

st
at
is
ti
cs

A
ss
u
m
p
ti
on
s:

α
∈
[0
;0
.5
]

T
es
t
st
at
is
ti
cs

(X
|H

)
∼

N
3
(0
,Σ

)

E
q
u
al

co
rr
el
at
io
n
s
co
r(
X
i,
X
j)
=

ρ
,i

6=
j

P
ro
p
os
it
io
n
1

U
n
d
er

th
e
gl
ob
al

n
u
ll
h
yp
ot
h
es
is
an
d
th
e
ab
ov
e

as
su
m
p
ti
on
s,
th
e
pr
ob
ab
ili
ty

π
to

re
je
ct

at
le
as
t
tw
o

ou
t
of

th
re
e
on
e-
si
d
ed

h
yp
ot
h
es
es

at
a
le
ve
l
α
is

eq
u
al

or
b
el
ow

α
.

R
o
b
in

R
is
tl

A
p
ar
a
m
et
ri
c
R
ü
g
er

te
st

a
n
d
d
ia
g
n
o
st
ic

tr
ia
ls

7
/
2
3

R
ü
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ü
g
er

te
st

D
is
cu

ss
io
n

S
p
ec
ia
l
ca
se
s

G
en

er
a
l
co
rr
el
a
ti
o
n
st
ru
ct
u
re
,
M
V
N

st
a
ti
st
ic
s

G
a
in

in
p
o
w
er

N
u
m
er
ic
so
lu
ti
on

fo
r
ge
n
er
al

co
rr
el
at
io
n
st
ru
ct
u
re

C
al
cu
la
te

pr
ob
ab
ili
ty

to
fa
ls
el
y
re
je
ct

H
n
u
m
er
ic
al
ly

(R
p
ac
ka
ge

m
vt
n
or
m

an
d
T
V
P
A
C
K

al
go
ri
th
m
)

O
n
e-
si
d
ed

le
ve
l
α
=

0.
02
5

C
or
re
la
ti
on

m
at
ri
ce
s
Σ
=

(

1
ρ
1

ρ
2

ρ
1

1
ρ
3

ρ
2

ρ
3

1

)

,
n
.n
.d
.

w
it
h

ρ
1,
2,
3
∈
{−

1,
−
0.
98
,−

0.
96
,.
..
0.
96
,
0.
98
,
1}

N
u
m
er
ic
an
sw

er

m
a
x
(π
)
=

0.
02
5,

fo
u
n
d
fo
r
an
y
ρ
i
=

1

R
o
b
in

R
is
tl

A
p
ar
a
m
et
ri
c
R
ü
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ü
g
er

te
st

D
is
cu

ss
io
n

S
p
ec
ia
l
ca
se
s

G
en

er
a
l
co
rr
el
a
ti
o
n
st
ru
ct
u
re
,
M
V
N

st
a
ti
st
ic
s

G
a
in

in
p
o
w
er

P
ro
b
ab
ili
ty

to
re
je
ct

H
-
N
u
m
er
ic
re
su
lt
s
fo
r
α
=

0.
02
5
(1
)

R
o
b
in

R
is
tl

A
p
ar
a
m
et
ri
c
R
ü
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ü
g
er

te
st

a
n
d
d
ia
g
n
o
st
ic

tr
ia
ls

R
es
u
lt
s
o
n
2
o
u
t
o
f
3
R
ü
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