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Figure 2: Histograms of the rejection probabilities obtained from each empirical/asymptotic dis-
tribution.  The vertical gray lines indicate the nominal α-level.  For α = 0.05, α = 0.01, and α = 
0.001the scales are the same within those columns with the scale marked at the bottom of each 
column.  For α = 0.0001 and α = 0.00001, the scale is different for the normal distribution than 
for the other 3 distributions.  The scale for the normal distribution is indicated at the bottom of 
those histograms; the scale for the other 3 distributions is labeled below the lognormal histo-
grams.  


