C-19

21 4 27

®
2006 2008
18700267

Research on construction and application of test of mean
difference for two groups using resampling and empirical likelihood methods

SAKURAT HIROHITO

00333625
2
( )
2006 1,200,000 0 1,200,000
2007 1,100,000 0 1,100,000
2008 1,100,000 330,000 1,430,000
3,400,000 330,000 3,730,000
moving block bootstrap circular
block bootstrap 2
2 2
80 km 90 km
14
(i.i.d.)
( )
2 ( )




i.i.d.
2
€Y
2
2
2
2
« )
2
2
@
1

(resampling)

} R s g

} LR
b

(B. Efron)
(bootstrap)

®

1979

& B



@

*

moving block bootstrap
circular block bootstrap

®
o ®
@ (@

@

(b) €))
© (b)

(D

@

@ 2
n 2 4 Q.

@
(b) (@
©

(D ©) moving
block bootstrap |

K(=n—1+1)

e (@
2k

® e)
2m
m=n/l (n/l
) m=[n/l]+1 (n/l
) [n/1] n/l

@ ©®
M ® @ B

@ ® M P

@
Q)



power

C
2 0 C c
0<c<1
2 n=10
2 (q1’ qz) = (201 20)
0 1
0.1
0
2
2000
B =2000
0.05
T {in}
T {2n} 2
T_{3n} 2 ( )

Sn Hall and Hart (1990)

Bowman and Young

(1996) ( BY

BY

@

(b) BY

©

(d)
@ BY
2
(b) 4
T {3n} T_{2n}
T {1n} Sn
) 2
2
n
2 q
@
® @ 2
@ O
(d) ©
® (d) circular
block bootstrap |
n
) O]
m 2
m=n/l (n/l
) m=[n/l]+1 (n/l
)
@ () B
B
Q) © @ p
2
@
Q)



power

2
(b) 0
4
©
2 c c T {1n} Sn
0<c<1
2 n=10 T {2n} T {3n}
2 qg=20
0 1
0.1
0 ) BY
2
2
2000 ®) 4
B =2000 T {3n} T {2n}
0.05 T {In} Sn
(©))
2
T _{ln}
2
T {2n} 2
T{3n} 2 ( )
Sn Hall and Hart (1990)
BY
@
BY
B n].lu U.I? ﬁ.ld n.lfc n].la 1.'0
@




Sakurai, H. and Taguri, M. (2008).
Test of mean difference for paired
longitudinal data based on circular
block bootstrap,

COMPSTAT2008 Proceedings in
Computational Statistics, 679-687.

( )

Sakurai, H. and Taguri, M. (2007).
Test of mean difference for paired
longitudinal data using circular block
bootstrap,

Bulletin of the 56th Session of the
International Statistical Institute
(CD-ROM) ( )

Sakurai, H. and Taguri, M. (2006).
Test of mean difference in longitudinal
data based on block resampling,
COMPSTAT2006 Proceedings in
Computational Statistics, 1087-1094.

( )

Sakurai, H.

Test of mean difference for paired
longitudinal data based on circular
block bootstrap,

COMPSTAT2008, 18th Conference of
IASC-ERS (at Faculdade de Economia da
Universidade do Porto, Porto,
Portugal), 2008 8 26

Sakurai, H.

Test of mean difference for paired
longitudinal data using circular
block bootstrap,

The 56th Session of the International
Statistical Institute (at Lishoa
Congress Centre, Lisboa, Portugal),
2007 8 24

Sakurai, H.

Test of mean difference in longitudinal
data based on block resampling,
COMPSTAT 2006, 17th Conference of
IASC-ERS (at Dipartimento di
Statistica, Probabilita e Statistiche
Applicate, University of Rome

"La Sapienza”, ltaly), 2006 8 29

€Y)

0

®

SAKURAI

00333625

HIROHITO



