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x <- read.csv("mat30.csv", header=TRUE, row.names = 1,
fileEncoding="CP932")

library(MASS)

library(psych)

mux <- rep(@, 30)

data <- mvrnorm(n= 10000, mu= mux, Sigma= x, empirical= TRUE)
d.data <- data.frame(data)

qql <- c(1:10000)

qql <- sample(qql, 200, replace = FALSE)

sub.d.data <- subset(d.datal[qq2, 1)
alpha(sub.d.data[1:3])
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x <- read.csv("mat30.csv", header=TRUE, row.names = 1,

fileEncoding="CP932")

library(MASS)

library(psych)

mux <- rep(@, 30)

data <- mvrnorm(n= 10000, mu= mux, Sigma= x, empirical= TRUE)

d.data <- data.frame(data)

qql <- c(1:10000)

box@ <- rep(NA, 1000)

box <- matrix(box@, ncol=1)

for(m in 1:1000) {
qq2 <- sample(qql, 200, replace = FALSE)
sub.d.data <- subset(d.data[qqg2, 1)
box[m,1] <- alpha(sub.d.data[1:3])$total$raw_alpha
}

describe(box)

hist(box)
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Histogram of box
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