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L. FE8dHT (XD} o)iF FFEEE G2& FF, ZASAST Pd 2% o
THAE FolAM Hy:p=p,Q Aol ¢EX BXE 048 FAF FE& 70t oY
o olH %@ 7% Fishero] 3} ALY Z-9FE o8 24 FAAYol AHEEH 2
I Yout AR Wyol7] e FojX FEY AV|7F FEE BH G HFfde
Aol Tt A& F Yot 2WHAH B =FoAE HA R FB/ASF RY BEE
RAAFL F39 7—‘1’*‘ T AP A 2R H, E2EH(bootstrap) HHE ©]
g3t 7o 22EY AAYE AN, Fisherd BP9 5840 AALE AES
2 AN WHEF HE gtz g

FAHo » o GEAF, AT, ELAEHY.

1. A&

dBA(correlation coefficient)x LAFW g FATAE sl 7 T4 I AP
) AFHO foem AA FRAA ALEHDL A= FE F 3}‘4'011:}. 53 & @
#A(linear association)® AEE ®3led oA 71F 4A HZE + U= ol
4, 538y 29, F2LYAHA(LISREL) B8 FoAAME 71‘_31°\l FA%ESE A&

-,
e

> N
n
o

gutH o2 £ A7t oM} AHFEX(bivariate normal distribution)S WEE F Qo=

poll fF S ARFOEZN F A5 AFBAY FEE & F Y2, o)A
2 AT YA AAASFY FA4 ZA Y FYsohE o] R. A, Fisherol 93 B3 A
. old pol &g el SMEE FolA Hy1p=09 FSel & FBAF RY S2F13
59 n-2-RIN1-R?* o] AHE n-29 -LEE Bece AL o)) 44 ARS @
F AT, T2 Hyip=p,(20)QA BLols R BXJ} uj$ 2dle] 7&Eo) Ui XS
o} & FAH FES V7t AP, wEkA o)yl @ A Fisherol 93 AdE 2-HFL o]
& ZAH A A-F)0) AHgHol 23 g, a3 A-AAYLS 2AHH QA ¥hfolr] o9&
o & H&oM9 AEA U A7 Past At g B =2dME 94 RY B
T2 2HA(Monte Calro simulation)g E3t 2AH Falod ZAS AL AAPE-239) 3
T2EY WS o83 & EAEY AAHG-AAY)E AXSY M2 vastn, A-2A
W 584E HESIA @tk A 2FolME A-BAWS, A 3FedAE E-AAYY B-23Y
& 78] A9, A 4FeAE 29 4P Fobo A-AAY, AR, 291 B-EA WY
273 (power) & ME vjEdo 7|2 g}

ZUFE FEOTE ARG TASH(702-701 HFA] B HAF 13700 A) 9] HAZGAHoln, £9dL
ZEAEgR FAGHe wARYS Yok, AFFL FHUFE FASHY FAteln £A7E ARy TA
g3 FaFoltt. Azae £ =29 HAgAA Ze AL F AAALANA AYog FAST,
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2
(X, 7} ol FFEEE wEde 7MY stolA H,:p=0% A% A3

WA < A9

Bd 53 2o,

ERABATF7E P oliF AREEAN FE2F FF EES (X, 1), (X,,1) -, (X,,1)
ojgt & w, P £ FAFA E& F8AFT RS v Fo] Folanh,

> (X -X)%-1)
i=1

\/i(x,- _X Y (- Ty
i=1 i=1

ol AFIE H,9 717+ (rejection region)e |R|2colm) 44 cge H,7b 2 w9
R €%, &, p=0Y 0 otelis} 22 R FEUSFFE HE Fojzo),

n-2
2 4

fp=o(’)=E—r—(?-2j-<l-~r2)T , —l1<

T=vVn-2-R/INI-R* = 49457} n-29 BI7} S0, o2 o]y §943
a o)A 711}9-4% t}ndr Fdg= )

, R, > t(n-Z;a/Z)

n—2+12(n—2;a/2) ’

AN tpye ATEIL v XA LEF REFEY Aol aslt HE gold. add
p#0d Feol EE 4uAST R REE 9%oz HaA ¢ don 1 BE T@ 7
3} U217t gA dvk. 2HA AFHE Hyip=po(#0) ol didte] AP st Hyip=2p & AR
S 2AM AR AL Fisherol Ao AAY RO B3 2 ALE o8 A

ojc},
l‘m(nk) . N l‘ln(l+p) 1
2 "\1-R 2 \l-p)' n=3

wetd A-BYNY 2 FAF Z+ RY 188

- 1+ RY(1-
S | 3W[(+ X po)] W
2 (1—R)(1+p0)
2 FAH, . 7 A AL SAHCE EE FFEXLE BEEZ FAFE . oA 1FY
& || a0l H9, AANA Zge EF AFEEAAN 8% nAREY B0 . J} He
golch. =& d o A-FAEY AAH & o&H go] AdEnd
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Yn-3| (1 1
A(P.)=P( n2 ln(]ig)—ln( _p° > Z,p | p= Pn]
=P( n-3 ln(l+R)_ln(l+p,J s 2 Vi3, ((1+p,)(l po)J)
2 1-R t-p 2 (1-p)(1+ py)
4 pl ¥n=3 1n(l+R)_ln(l+le <-2,- Jn-3 m((l+p,)(l—p0))
2 1-R 1~ p, 2 \(I-p)(1+p,)
zl_q{zm_\/n 3 In((Hp')(l po))) . d{—Z,,,z— Jn—3.ln[(]+p,)(l—po))].
2 (1-p )1+ py) 2 (1-p X1+ pg)
g, O EF ANEXY FAREXFSoIT
, 3. A FAAYH} B2E] FAY
(Xl,Yl)’(Xz’Yz)a"'s (X”, n)% O]Lﬂ%]: @‘H‘%E Nz(/ll’lqualz7o-§’p)°ﬂk1 2}"%% 7] n
9 49 EEolg A YL A @ g =4,=0, o] =0; =10z} FH TEYBASL
RO U= f,(nN Ut 2o
"-4 tn-Z 1
= — 2 2 — e -
7o(r) (1 p) (1 r*) -C(l—prt)"“Jf,?dt’ 1<r<i1.
et e Hyip=p, & AR 9% A% AAUQA E-FAMY JZde Hga A4
s € o ke

P(R<c¢, or R>¢)=«a
=

g wEaks RY POl

AATARY LE Asel 23004 AFE 98BS oW ANAAL 7 <e oA
Z>e, 7t Ha1, ol

o1 _m((nc,-)(l-po))

’ =112’
(1= )1+ p,)

o) Hej Wy

S O

= ngReo %8¢ 27 9 0oy 2o

P, (Z<e)=P, (Z>e) =2,
o714 &§ F, ()2 R &§

AEgT [, (1) & ol &t ALY, £8 p=p A9 E-
AENY A3Y ¥+ E(p) =
E(pl)=Ppl(Z<el) +P,(Z>¢)

=P,,,(Z‘<e,—‘/"'3 m(<1+p,)(1—po))]+ b, [z'>e2-‘/”‘3 m((np.)(l—po))]
2 a-p)epy)) " " 2 \u-p)i+py)
A EH, 74 Z'e et 2o
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. An=3( (1+R) l+plD
Z = 5 (IH(I—RJ ln(l_p] . (2)

3.1. 38 A4y
E-23%9 71495 A3HE i) 98 A9 FEL Adstew 239 T2EABAS R
9 FEYEYTE Y FEoF 32 D) ojHY, IHEZ B =M= -AAY
9 7149 e RAEY S F9 F¥%uzt d9, 2 SuYES oS 2y,
exYE E, (E-Z23HY 7149 34 )
1-\;_}'7‘“ 1 :_Nz (090,1,1,/)0) 01]/\-1 (Xle])’(Xz,Yz)’ "'7(X"’Y,,)% "3"6"‘:‘_}‘:]'
@A 2 2 (DA Fo4A Z7gS 71] =
©A 3 GA 13 @A 28 E & M BE8so 42 MAY Zge I7) o7 A
st Z (1), (2), ",Z(M)'% To, :
DA 4 : es el R 6,6, & Ty ol AN,
5=M . Zir-apy + Linsii-afr)+
1 5 s ) 2 .

A9 dueE E oA AdE 6 &8 o439 A4 H,E AR} g8 szgade
Z<é BL Z>g0H, W2 5 Mol AR W) 2 /A Z<e EL Z>e,02 49
stA Ao, a8z AA AR FAR HFS @A 304 T z9 BXE o)Lsd #98s
(pvalue) & AAE % Ao
3.2. 229 HAAY

E-2AYLE BE A4BASF RY B¥XE
HE RO EXE AR P34 ¥ Foj7 =
EXE o] &3ty 7149e A 89 1 dveEe gL %‘4
¢ueEEF B, (B-A3HY 7139 F4)

).
e

2y
o
b

@A 1 N 0,0,1,1,00) lA (X, 1), (X515, -+, (X,.1,) & 42 @t
WA 2 BEREL olgsel nAlY ARE Bob Zak% P
WA 3 1 WA 2% RAEY WE 95(B)RF wEYn,

DA 40 BAY Z@AE A7) €22 ANESS by, b, T olAY o] THT}.

LN L X Z<B~(l-a/2»+Z<B~(l-a/l)+1)
! 2 ’ 2 2 '
DA 50 DA 104 @A 45 E & M WNES 92 MAY b, b, 479 FES A
aate} e, e 9 Ak by, by & FET).

E-RAAMAAG Bo] 919 FaEE B, A A4 a b o b, e EAER B2
295 Mol A W e ¢, 2 $£dGA Hoj, B2 I AYSEE AFREY 7|F
7 ulae #e AXA 8. B3 n=1000]x B~4oo, M=1000 & 23] 2eZE B, o
A ARE b b, & Kl $23
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X 1. B-A3E2 1149

Po| 0.8 -05 -0.2 0.2 0.5 0.8

b |1.9680 -1.9562 -1.9482 -1.9364 -1.9068 -1.8887
a =005 (0.2169) (0.2262) (0.2213) (0.2238) (0.2219) (0.2170)
b, 11.8850 1.9050 1.9215 1.9460 1.9576 1.9758
(0.2188) (0.2237) (0.2253) (0.2203) (0.2175) (0.2170)
b [1.6684 -1.6443 -1.6303 -1.6143 -1.5959 -1.5732
a=010 (0.1783) (0.1836) (0.1847) (0.1793) (0.1944) (0.1859)
b, |1.5819 1.5886 1.6113 1.6372 1.6473 1.6548
(0.1832) (0.1840) (0.1840) (0.1866) (0.1883) (0.1846)

4. 22A¥
Fisherd WM#g o8& 4uA5el e 248 28M A-A3U AN 584L B
273 9 2 B2 vaaly] fstel mod@os 2 AP 2AAL AN g8 ¢
TeEe G 2o
txdF E, (2309 249 27

@A 1: N,(0,0,1,1,p) 04 (X,,1), (X,,5), -, (X,.},) & A&},

?A 2 0 (DA FRA Z°F AN,

B 3 A 1% WA 28 2 & MW B2,

WA 4 MAY 2R FA G - Vn=3/2-In((1+ p)1-p) / (1= p )1+ py)) BT} 27
G4 - Vn=3/2-m((1+ p)1-p) (1= o)1+ o)) BT 2 RO AF mg F
& Ma ¥4 E(p) ~ m/ M Foj3},

@xYF B, (B-AFWY 23Y 4 )

@A 1 N, (0,0,1,1,p) 0l (X,.1), (X,.1,), -, (X,.Y,) & WA #}

SA 2 Y ABEZRE BA2EE mo)Y ABE By 7S Fa.

97 3 A 28 BAEY WE(B) R5UF wE s

SA 4 BAY Z°% FAA b - Vn-3/2-m(1+p)1-p) /(1= p)X1+py) ETF &A
B b =~ Vn=3/2-I((1+ p)I-pp) /(1= p)1 + p)) B 2 @9 AF me 7o
o m/ ME AAst. @, b o} b < ¢31dF B, oA 7§ gtolo}.

SA 5 HA 1A @A 45 2 5 M BEste de MY v HFs BAY
g4 B(p,) & Assch,

H«l A FAM AT Hy:p=09 pox -0.8, -0.5, -0.2, 0.2, 0.5, 0.8 1 &

a5 )2 5%, 1092 1A Tel3 E-Z AP M=100,000g 24391 B-AAY
oﬂﬁt B=400, M=1000< A-§3+3ic}.
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¥£9 A7) no] 10, 20, 30, 50, 10099 Z AAPES ZAHL vlwste] 2y ANFO
2 4 FAHE HRe FAFE BYE ¢ F doH, 53 n=102 FLdE(a¥1 F=R)
Fisher9 A-ZAHol FUEE ¢ & AUtk 221 n=300]4A ALoE= A AAYY A3
g0l A9 ol des, 53] n=10, 309 A A AAYY HAAPEL B2, ¥3, 4o
2zt 23550k, ol W& e AA FY5F(observed significance level)Z YEHE
222 AT E-2RYANNE FYFE a9 TUTS & S Yot E=E ZTRY FArs B
= Bfolle E-AAMY ARl O ZAYY BAY) vja) 2F 0 A JEUYm god,
EEY 77 & Afele B-ABYY ARl & AAYY AAYERD 22 o a83QYL
& 4 A, 2¥AT Fisher? Z-{B-L 0|23 A-AANE YAROZ Tdsin R 7]
7} AL AL & FEUt e e ¢ & AT
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® 2. -39 2ARY

(1) n=10 .
Po a=005 a=010
P -0.8 -0.5 -0.2 0.2 0.5 0.81-0.8 -0.5 -0.2 0.2 0.5 0.8
-0.97 .167 .685 .919 .993 1.000 1.000] .260 .787 .957 .997 1.000 1.000
-0.8] .050 .307 .659 .931 .992 1.000| .100 .425 .766 .964 .997 1.000
-0.7| .094 .134 .420 .808 .963 .999( .163 .217 .545 .882 .982 1.000
-0.6] .189 .067 .254 .659 .908 .997] .287 .124 .366 .766 .950 .999
-0.5] .307 .050 .150 .512 .828 .992| .425 .100 .239 .635 .896 .997
-0.4] .431 .063 .090 .381 .730 .981] .556 .119 .157 .505 .824 .991
-0.3( .551 .097 .059 .273 .623 .961f .671 .167 .114 .387 .735 .981
-0.21 .659 .150 .050 .189 .512 .931} .766 .239 -100 .287 .635 .964
-0.1] .752 .221 .058 .126 .405 .887| .840 .326 .112 .207 .530 .937
0.1 .887 .405 .126 .058 .221 .752| .937 .530 .207 .112 .326 .840
0.2] .931 .512 .189 .050 .150 .659] .964 .635 .287 .100 .239 .766
0.3}t .961 .623 .273 .059 .097 .551]| .981 .735 .387 .114 .167 .671
-0.4] .981 .730 .381 .090 .063 .431} .991 .824 .505 .157 .119 .556
0.5 .992 .828 .512 .150 .050 .307] .997 .896 .635 .239 -100 .425
0.6 .997 .908 .659 .254 .067 .189{ .999 .950 .766 -.366 .124 .287
0.7] .999 .963 .808 .420 .134 .094|1.000 .982 .882 .545 .217 .163
0.8711.000 .992 .931 .659 .307 .050{1.000 .997 .964 .766 .425 .100
0.9]1.000 1.000 .993 .919 .685 .167{1.000 1.000 .997 .957 .787 .260
2) n=30
Po a=005 a=010
P, -0.8 -0.5 -0.2 0.2 0.5 0.8}-0.8 0.5 -0.2 0.2 0.5 0.8
-0.9[ .493 .998 1.000 1.000 1.000 1.000| .617 .999 1.000 1.000 1.000 1.000
-0.8( .050 .814 .996 1.000 1.000 1.000j .100 .8387 .999 1.000 1.000 1.000
-0.7] .225 .379 .932 1.000 1.000 1.000f{ .331 .503 .965 1.000 1.000 1.000
-0.6] .558 .116 .722 .996 1.000 1.000| .678 .193 .817 .999 1.000 1.000
-0.5( .814 .050 .437 .974 1.000 1.000{ .887 .100 .562 .9881.000 1.000
-0.4] .939 .100 .209 .902 .999 1.000| .969 .171 .312 .946 1.000 1.000
-0.3| .984 .238 .086 .759 .994 1.000| .993 .347 .152 .845 .998 1.000
-0.2( .996 .437 .050 .558 .974 1.000y .999 .562 .100 .678 .988 1.000
-0.1] .999 .645 .083 .350 .922 1.000)1.000 .754 .148 .473 .958 1.000
0.111.000 .922 .350 .083 .641 .998[1.000 .877 .485 .149 .771 1.000
0.211.000 .974 .558 .050 .437 .996}1.000 .988 .678 .100 .562 .999
0.3]1.000 .994 .759 .086 .238 .984[1.000 .998 .845 .152 .347 .994
0.4]1.000 .999 .902 .209 .100 .939[/1.000 1.000 .946 .312 .171 .974
0.5]1.000 1.000 .974 .437 .050 .814(1.000 1.000 .983 .562 .100 .892
0.611.000 1.000 .996 .722 .116 .558}1.000 1.000 .999 .817 .193 .689
0.7]1.000 1.000 1.000 .932 .379 .225(1.000 1.000 1.000 .965 .503 .330
0.8(1.000 1.000 1.000 .996 .814 .050/1.000 1.000 1.000 .999 .887 .050
0.9(1.000 1.000 1.000 1.000 .998 .493{1.000 1.000 1.000 1.000 .999 .835
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¥ 3. E-AA¥Y AAY

M n=10
Po a=005 a=010
y2 -0.8 0.5 -0.2 0.2 05 0.8|-0.8 -0.5 -0.2 0.2 0.5 0.8
-0.9] .159 .725 .943 .996 1.000 1.000| .261 .826 .973 .999 1.000 1.000
-0.8] .050 .308 .708 .956 .996 1.000| .100 .450 .814 .979 .999 1.000
-0.7] .096 .131 .446 .853 .980 1.000{ .171 .220 .598 .920 .992 1.000
-0.6] .199 .062 .262 .718 .941 .999| .311 .123 .395 .820 .972 1.000
-0.5] .332 .050 .148 .563 .875 .997| .468 .100 .249 .701 .932 .999
-0.4] .472 .064 .087 .417 .792 .989] .609 .121 .159 .563 .875 .996
-0.3| .602 .101 .057 .288 .691 .977| .726 .174 .113 .430 .794 .989
-0.2| .714 .158 050 .102 .577 .957{ .818 .255 .100 .310 .703 .978
-0.1| .804 .237 .059 .129 .452 .926| .884 .352 .114 .219 .597 .962
0.1 .921 .445 .130 .058 .237 .815| .959 .379 .217 .113 .356 .890
0.2] .955 .563 .198 050 .161 .721) .977 .691 .307 .100 .258 .829
0.3 .975 .681 .291 .058 .100 .611] .989 .790 .418 .108 .179 .733
0.4 .988 .789 .410 .089 .063 .474} .995 .870 .550 .150 .121 .615
0.5 .995 .875 .555 .153 050 .333 .998 .931 .688 .240 .100 .468
0.6 .998 .940 .712 .265 .064 .203| .999 .969 .816 .390 .126 .310
0.7]11.000 .978 .853 .444 .131 .098(1.000 .989 .917 .586 .226 .176
0.811.000 .995 .953 .700 .313 .050{1.000 .998 .977 .810 .451 100
0.911.000 1.000 .996 .941 .715 .162{1.000 1.000 .998 .971 .825 .266
(2) n=30
Po a=005 a=010
ol -0.8 -0.5 -0.2 0.2 05 0.8}-0.8 -0.5 -0.2 0.2 0.5 0.8
-0.91 .501 .998 1.000 1.000 1.000 1.000] .628 1.000 1.000 1.000 1.000 1.000
-0.8| .050 .827 .997 1.000 1.000 1.000 -100 .896 .999 1.000 1.000 1.000
=0.7( .229 .395 .942 1.000 1.000 1.000| .338 .520 .968 1.000 1.000 1.000
-0.6] .571 .116 .741 .998 1.000 1.000| .691 .193 .833 .999 1.000 1.000
-0.5] .827 .050 .453 .979 1.000 1.000| .896 .100 .582 .989 1.000 1.000
-0.41 .946 .101 .212 .914 .999 1.000| .972 .173 .321 .954 1.000 1.000
-0.3| .986 .244 .087 .782 .996 1.000| .994 .355 .153 .862 .998 1.000
-0.2] .997 .450 .050 .578 .977 1.000] .999 .576 .100 .698 .990 1.000
-0.111.000 .662 .084 .364 .931 1.000/1.000 .770 .151 .491 .9631.000 |-
0.1[1.000 .932 .361 .084 .661 1.000(1.000 .964 .487 .149 .771 1.000
0.2(1.000 .978 .575 050 .449 .998[1.000 .990 .697 .100 .581 .999
0.3]1.000 .995 .775 .087 .241 .986{1.000 .998 .862 .156 .351 .993
0.4(1.000 .999 .914 .215 ..097 .944|1.000 1.000 .954 .321 .176 .974
0.5]1.000 1.000 .978 .449 .050 .810/1.000 1.000 .990 .578 .100 .892
0.61.000 1.000 .997 .738 .119 .564/1.000 1.000 .999 .833 .198 .689
0.7(1.000 1.000 1.000 .939 .390 .220/1.000 1.000 1.000 .970 .517 .330
0.8(1.000 1.000 1.000 .997 .827 -05011.000 1.000 1.000 .999 .895 .100
0.911.000 1.000 1.000 1.000 .998 .502(1.000 1.000 1.000 1.000 .999 .628

243
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* 4. B-ERANY F3H
() n=10 ,
Po a=005 a=010
P -0.8 -0.5 0.2 0.2 0.5 0.8[-0.8 -0.5 -0.2 0.2 0.5 0.8
-0.9| .116 .654 .916 .993 1.000 1.000] .221 .809 .969 .996 1.000 1.000
-0.8% .039 .264 .676 .942 .995 1.000| .087 .441 .815 .982" .999 1.000
-0.7| .08 .112 .384 .827 .977 1.000| .157 .194 .565 .925 .990 .999
-0.61 .187 .043 .227 .678 .932 .997| .306 .118 .367 .809 .974 1.000
-0.5} .333 .047 .117 .549 .866 .993| .453 .089 .211 .671 .935 .997
-0.4| .487 .044 .063 .354 .768 .986| .610 .130 .164 .559 .868 .995
-0.3| .612 .093 .038 .260 .669 .969| .719 .171 .097 .421 .773 .990
-0.2} 710 .131 .037 .175 .536 .959{ .799 .267 .093 .276 .671 .976
~0.1| .797 .218 .048 .126 .424 .917| .867 .357 .102 .211 .574 .958
0.1 .928 .406 .120 .048 .224 .811| .968 .566 .193 .109 .332 .882
0.2{ .966 .524 .172 .032 .249 .723} .976 .696 .301 .081 .234 .813
0.3 .982 .650 .243 .041 .092 .614| .994 .788 .420 .097 .169 .719
0.4] .984 .767 .371 .065 .055 .457] .990 .868 .524 .136 .114 .619
0.5} .995 .857 .506 .101 .031 .327|1.000 .927 .704 .219 .091 .476
0.6/ .999 .920 .705 .191 .041 .203| .999 .972 .810 .371 .117 .318
0.711.000 .964 .826 .369 .097 .099/1.000 .989 .905 .580 .181 .158
0.8{1.000 .995 .933 .626 .256 .035/1.000 .998 .976 .781 .395 .086
0.9]1.000 1.000 .990 .904 .295 .103|1.000 1.000 .998 .967 .788 .219
2y n=30
Po a =005 a=010
I -0.8 -0.5 -0.2 0.2 0.5 0.8|-0.8 -0.5 -0.2 0.2 0.5 0.8
~0.9{ .490 1.000 1.000 1.000 1.000 1.000| .635 .999 1.000 1.000 1.000 1.000
~0.8{ .051 .830 .999 1.000 1.000 1.000{ .105 .918 1.000 1.000 1.000 1.000
-0.7) .228 .400 .951 1.000 1.000 1.000; .363 .503 .971 1.000 1.000 1.000
~-0.6| .586 .121 .762 .996 1.000 1.000{ .736 .221 .836 1.000 1.000 1.000
~0.5( .826 .053 .477 .987 1.000 1.000] .921 .103 .570 .989 1.000 1.000
-0.4| .947 .109 .214 .911 .998 1.000] .983 .194 .324 .963 .999 1.000
0.3 .982 .270 .119 .777 .998 1.000} .997 .394 .164 .882 .997 1.000
-0.2] .995 .455 .067 .606 .983 1.000]1.000 .589 .102 .703 .990 1.000
-0.1/1.000 .709 .090 .417 .936 1.000J1.000 .780 .153 .509 .965 1.000
0.1]1.000 .931 .383 .097 .698 1.000j1.000 .968 .489 .179 .775 1.000
0.2§1.000 .979 .572 .055 .467 .999|1.000 .992 .709 .113 .605 .999
0.3]1.000 .996 .792 .113 .243 .992(1.000 .998 .874 173 .357 .996
0.4]1.000 .999 .921 .255 .113 .952{1.000 .999 .960 .350 .176 .981
0.511.000 1.000 .981 .485 .045 .836{1.000 1.000 .996 .612 .116 .912
0.611.000 1.000 .993 .751 .136 .594{1.000 1.000 1.000 .827 .209 .664
0.7{1.000 1.000 1.000 .950 .378 .242(1.000 1.000 1.000 .971 .545 .351
0.811.000 1.000 1.000 .995 .851 .050/1.000 1.000 1.000 1.000 .902 .128
0.9{1.000 1.000 1.000 1.000 .999 .520{1.000 1.000 1.000 1.000 1.000 .649
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A Comparative Study on Tests of Correlation
Hyun-Joo Cho - Myung-Unn Song - Dong-Myung Jeong - Jae-Kee Song

Abstract. In this paper, we studied about several methods of testing hypothesis of
correlation, specially Approximate method, Empirical method and Bootstrap method. The
Approximate method is based on the Fisher's Z-transformation and the Empirical and
Bootstrap methods approximate the distribution of the sample correlation coefficient by
Monte Carlo simulation and Bootstrap technique, respectively. In order to compare how
good these tests are, we computed powers under various alternatives. Consequently, we see
that the Approximate test performs very well even if in small sample and all tests have
almost the same power in large sample.

keywords . Bivariate random variable, Correlation, Bootstrap.
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