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This online supplement has two sections. Section S-1 provides plots of rejection frequencies for
selected estimators in Monte Carlo experiments described in the paper. Section S-2 provides addi-

tional Monte Carlo experiments featuring ARX(1) data generating process.

S-1 Rejection frequencies for selected estimators in Monte Carlo

experiments

This section presents rejection frequencies for selected estimators considered in the Monte Carlo
experiments in Section 7 of the paper, and selected sample combinations. Figure S1 compares
rejection frequencies of AH and AAH estimators in experiments where both AB and BB restrictions
are met (p = 0 & k = 0), for the sample combinations, n = 1000, T'= 4 and 6. Figure S2 compares
rejection frequencies of AAH and AAH-O estimators using the same data generating process (p = 0
& Kk = 0), but plotting rejection frequencies for sample sizes with smaller value of n = 200 and
larger values of T' = 10 and 20, where the number of moments is a very important small sample
issue. Figure S3 shows the rejection frequencies for AAH, AB, and BB estimators using the same
data generating process (p = 0 & k = 0), using sample combinations n = 1000, 7' = 4 and 6. The
last figure (Figure S4) compares rejection frequencies of AAH and AB estimators in the experiments
where AB restrictions are met but BB restrictions are not met (p = 0, and £ = 1), and using the

sample combinations, n = 1000, T' = 4 and 6.
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Figure S1: Rejection frequencies (at 5% nominal level) for AH and AAH estimators
when both Arellano and Bond (AB) and Blundell and Bond (BB) restrictions are

met
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See the notes to Table 2.
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Figure S2: Rejection frequencies (at 5% nominal level) for AAH and AAH-O
estimators when both Arellano and Bond (AB) and Blundell and Bond (BB)
restrictions are met

n =200,T = 10
$o = 0.4 6y = 0.8
1 9 1
0.8 0.8
0.6 0.6
0.4 0.4
0.2 0.2
0 f {0 f !
©O 1 © 1w © ! O W O wm O wm O © 1w O ! O ! 9O Ww O w;m O ! O
4 4 8§ o4 @ m § I ;m m & © K mom @ 8 R N ® X & g O O o
O 6 o 0o ©o o ©o 6 o ©o o o o O O © o O 6 o o © O « = «
—-+AAH-O —AAH —-+AAH-O —AAH
n = 200,T = 20
¢O:04 ¢0:08
1 1
0.8 0.8
0.6 0.6
0.4 0.4
0.2 0.2
0 t { 0 t {
©O 1 © 1w 9O !m O W O Wmw O wm O ©O 1w O 1, O ! 9O v O w O ! O
1, 1 & N & M o9 9 B & 9 8 W, o @8 N R e s e & 9 Qo
S 06 o o o o o ©o o o o o o © o o ©o 8 © ©o ©o o o «H -«
-+-AAH-O —AAH -+AAH-O —AAH

See the notes to Tables 2 and 4.
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Figure S3: Rejection frequencies (at 5% nominal level) for AAH, AB, and BB
estimators when AB and BB restrictions are met
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Figure S4: Rejection frequencies (at 5% nominal level) for AAH and AB estimators
when AB restrictions are met and BB restrictions are not met
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S-2 Monte Carlo experiments for panel ARX(1) model

This section presents Monte Carlo evidence on the relative performance of AAH, AB and BB

estimators for the panel ARX(1) model.?*

S-2.1 ARX Monte Carlo Design

We augment the AR(1) DGP in Section 7 with a strictly exogenous regressor:

Yit = 0 + OYit—1 + Bxit + uge, (S.1)

fort =1,2,...,n, and ¢t = 1,2,...,7. Individual effects, «;, are generated in the same way as in

Section 7, see (43). Similarly, the starting values, y; o, are generated as in (44), namely
Yi,0 = Wi + kei +vi, vi ~ ITIDN (0,1), (5.2)

but unlike in Section 7, where p; = «;/ (1 — ¢), the long-run means are generated as p; =
(i + 1g5) / (1 — ¢). The idiosyncratic errors, u;, are generated in the same way as in Section

7. Regressors, x;;, are generated as
Tit = gy (1= 0) + 011 + €it, (S.3)

fori =1,2,..,n, and t = 1,2,...,T, with starting values ;0 = 1, ; + IIDN (0,1), where j, ; ~
IIDN(1,1), and €; ~ IIDN (0,1 — 6?).

We set ¢ = 0.8, 5 = 0.5 and 8 = 0.6, and consider the same two values for p, namely p = 0 and
0.8, and the same two values for x,namely x = 0 and 1, as in Section 7. Under this design, the
covariates x;; are strictly exogenous.

Available observations for estimation are (z,y;) for t =0,1,2,...,T. We consider T = 4,6, 10

and n = 100, 200, 500, 1000, 2000, 8000. R = 2000 replications were carried out for each experiment.

S-2.2 AB, BB and AAH Estimators for ARX panel

The AB estimator is implemented as a two-step GMM estimator based on "DIF1" set of mo-

ment conditions outlined in Hayakawa and Pesaran (2015), comprising the following T' (T — 1) /2 +

2We are grateful to an anonymous referee for suggesting these Monte Carlo experiments.
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(T'+1)T/2 — 1 moment conditions:

E (yisAuy) =0, for s =0,1,..,t —2,t=2,3,...,T, (S.4)

and

E (zisAuy) =0, for s =1,2,...,t, t =2,3,...,T. (S.5)

The BB estimator is a two-step GMM estimator based on "SYS1" set of moment conditions
outlined in Hayakawa and Pesaran (2015), comprising the moment conditions in (S.4)-(S.5) plus

the following additional 2 (7" — 1) moment conditions:

EAyit—1 (a; +uiy)] =0, for t =2,3,...,T, (S.6)

and

E Az (o +uy)] =0, for t =2,3,...,T. (S.7)

Detailed descriptions of these AB and BB estimators are provided in Sections 4 and 5 of Hayakawa
and Pesaran (2015).

In addition to AB and BB estimators, we also implement a two-step AAH estimator. This
estimator is based on the moment conditions (7) and (13) augmented with additional moment
conditions for instrumenting the regressor, x; for ¢ = 1,2,...,n. As we noted in Section 5, this
paper has nothing new to add regarding the moment conditions for the exogenous regressors, and
standard moment conditions used in the literature can be considered. In the experiments presented
here we consider the same subset of available moment conditions for the regressor z;; as chosen for
the AB estimator described above. This will make the comparisons between AH and AB methods
straightforward and fair. The set of moment conditions for the AAH estimator implemented below
is given by the (T'—2)(T'—1) /2+ T + (T'+ 1) T'/2 — 3 moment conditions in (7), (13) and (S.5).

For the choices of T' = 4,6, 10, we respectively have 15, 35, 99 moment conditions for the AB
estimator, 21, 45, 117 moment conditions for the BB estimator, and 14, 34, 98 moment conditions

for the AAH estimator.
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S-2.3 Results

We consider three sets of experiments, for different values of p and k. Table S1 reports Bias and
RMSE (both x100) of the three estimators in the baseline case where both Arellano and Bond (AB)
and Blundell and Bond (BB) restrictions are met, namely p = x = 0. The reported values for bias
are overall relatively small for estimation of both parameters, ¢ and 5, and the bias is reduced quite
rapidly with an increase in n. For most experiments RMSEs of estimating 3 are larger compared
to the RMSE obtained for estimating ¢. This could be due to relatively low variability of Az;; over
1 and t. For all sample sizes considered, BB estimator has the lowest RMSE values, reflecting that
the set of moment conditions underpinning the BB estimator encompasses the moment conditions
that underlie the other two estimators. Comparison of RMSE values reported for AAH and AB
estimator reveals that AAH has lower RMSE for majority of sample sizes when estimating ¢, but
somewhat larger RMSE when estimating 8. Size and power of AAH, AB and BB estimators for
the baseline experiments (with p = k = 0) are reported in Table S2. As in Section 5, we observe
large size distortions when the number of moment conditions is relatively large compared with the
sample sizes, which can be seen most clearly when n = 100 or 200, with the size distortions quickly
worsening with as T is increased. For T' = 10, we need at least n = 2000 for the size distortion to
be relatively small.

Findings for experiments when AB restrictions are met and but some of the BB restrictions are
not met (namely when p = 0, and x = 1) are summarized in Table S3 (for the bias and RMSE)
and in Table S4 (for the size and power). We see that BB estimator is subject to bias, which
does not decrease with an increase in n, in line with expectation that BB estimator is no longer
consistent in these experiments, since some of the BB moment conditions are no longer valid when
k # 1. Consequently, the reported size distortions of the BB estimator in Table S4 are very large
and deteriorate rapidly with an increase in n. Comparison of AAH and AB estimators in terms
of RMSE (reported in Table S3) reveals that AAH has lower RMSE for all sample sizes with the
exception of one sample size (n = 100, T' = 4) when estimating ¢, whilst the comparisons are more
mixed for the estimation of 8, where the AAH estimator still outperforms in majority of sample
sizes considered.

Last but not least, Tables S5-S6 report Monte Carlo findings for panel ARX(1) experiments
when some of AB and BB restrictions are not met (p = 0.8, and k = 1). In the case, not surprisingly,

AB and BB estimators being based on invalid moment conditions are biased (Table S5) for most
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of the sample sizes. It is interesting to note that the bias is quite small for the AB estimator
and values of T" = 10, when parameter 3 is estimated. Bias distortions of AB and BB estimators
manifest in large size distortions that rise in n (Table S8). In contrast, the AAH estimator shows
qualitatively similar performance compared with the previous experiments. In particular, there are
no serious size distortions when n is sufficiently large relative to T. For example, for T' = 4 the
AAH estimator does not show any size distortions for values of n > 200, irrespective of whether we
consider estimating ¢ and 8. But to avoid size distortions when T' = 6 then we need n > 500, and

so on. The AAH continues to have satisfactory power which rise with n.
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Table S1: Bias and RMSE of AAH, AB and BB estimators in panel ARX(1)
experiments when both Arellano and Bond (AB) and Blundell and Bond (BB)

restrictions are met

p=0,and Kk =0

Bias (x100) RMSE(x100)
b0 =08 By =05 b = 0.8 By =05

T n AAH AB BB AAH AB BB AAH AB BB AAH AB BB
4 100 151  -024 047 0.03 044 -1.17 739 824 276 871  8.19 8.07
4 200 0.79 -0.16 0.21 0.20 005 -0.75 471 5.69  1.88 574 548  5.36
4 500 0.34  0.02 0.03 0.00 0.10 -0.23 279 358 115 354 349  3.34
4 1000 0.24  0.03 0.05 0.05 -0.01 -0.20 2.01 256 0.81 257 254 2.40
4 2000 0.10  0.06 0.00 0.03  0.06 -0.05 1.36  1.77  0.57 1.78  1.78  1.69
4 8000 0.0l  0.00 0.00 20.02  -0.02 -0.03 0.68  0.90 0.28 0.90  0.90 0.84
6 100 1.65  0.13  0.88 042  0.02 0.88 510 563  2.78 768 648  7.01
6 200 1.03 032 048 20.02 017  0.48 3.07  3.67 171 451 419 421
6 500 047 027 0.20 -0.05 0.00 0.20 1.78 221 1.00 272 2.68  2.62
6 1000 0.25  0.06 0.07 0.06 0.08 0.07 119 1.50  0.70 1.89  1.87 1.76
6 2000 0.11  0.04 0.03 20.02  -0.01  0.03 0.82  1.09  0.48 1.28  1.29  1.22
6 8000 0.0l  0.00 0.01 20.01  -0.01 0.01 041 055 0.24 0.64  0.64  0.60
10 100 384 036 - 149 1.14 - 10.98 18.90 - 1613 26.23 -
10 200 126 071 0.88 0.08 015 0.88 2.63 276 1.89 413 3.63 377
10 500 0.58 0.35 0.37 0.09 017  0.37 127 1.39  0.89 2,08 1.99 1.94
10 1000 0.31 020 0.20 0.05  0.08 0.20 0.80  0.94  0.59 134 1.34  1.27
10 2000 0.16 0.10 0.10 0.05 0.06 0.10 053 0.66  0.40 095  0.96 0.89
10 8000 0.03  0.02 0.02 0.00  0.00 0.02 025 032 0.19 047 047  0.44

Notes: “AAH” is the augmented Anderson and Hsiao 2-step GMM estimator based on the (7' —2) (T'— 1) /2+T+(T + 1) T/2-3
moment conditions in (7), (13), and (S.5), “AB” is 2-step GMM estimator based on the T'(T'— 1) /2+ (T + 1) T'/2 — 1 moment
conditions in (S.4)-(S.5), and “BB” is 2-step GMM estimator based on the T(T'—1) /2+ (T +1)T/2 -1+ 2(T — 1) moment
conditions in (S.4)-(S.7). See Subsection S-2.2 in Appendix for further details. The DGP is given by yix = i +¢yi,t—1+BTit+uit,
for ¢ = 1,2,..,n, and t = 1,2,...,T, with initial values given by y; 0 = p; + ke; + vi, Ti0 = piy; + IIDN (0,1), where
pi = (i 4 pg) /(1 =), pyy ~ IIDN(L,1), a; = 2321 pluit + €, € ~ IIDN (1,1), and v; ~ IIDN (0,1). This table
reports findings for experiments where kK = p = 0, namely AB and BB restrictions are met. BB restrictions are not satisfied
when k # 0, and AB restrictions are not satisfied when p # 0. Errors u;; are generated to be cross-sectionally heteroskedastic
and non-normal, ujz = (ejx — 2) 04a/2 for t < [T/2], and us = (e —2) 04/2 for t > [T'/2], with o2, ~ IIDU (0.25,0.75),
02 ~ IIDU (1,2), e;s ~ IIDx?(2), and [T/2] is the integer part of T//2. Errors e;; are generated as e, ~ IIDN (0,1 — 62).
See Subsection S-2.1 for a full description of the MC experiments. The number of time periods available for estimation is T+ 1,
namely (%0, yio0), (Ti1,Yi1) s .- (TiTYiT), is available for 1 = 1,2, ..., n.
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Table S2: Size and Power of AAH, AB and BB estimators in panel ARX(1)
experiments when both Arellano and Bond (AB) and Blundell and Bond (BB)

restrictions are met

p=0,and Kk =0

Size (5% level, x100)

Power (5% level, x100)

$o = 0.8 By = 0.5 Hy:¢=dy+01 Hy: By =fo+01

T n AAH AB BB AAH AB BB AAH  AB BB AAH AB BB
4100  10.60 11.35 17.90 8.75 11.70 17.40 1140 1255 20.60  10.20 12.55 19.55
4 200 6.95 7.75 10.95 585  7.35 10.10 8.65 1055  23.60 785  9.05 12.80
4 500 540 645  7.60 480 585  6.20 10.65  9.10  43.40 810  9.85 12.65
41000 6.05 625 6.25 565 625  6.75 1755 13.25 7155 1335 13.90 16.70
42000 485 445  5.20 520 590  5.60 28.90 1930 94.80  19.60 20.20 25.10
48000 510 5.00  5.00 530 540  5.50 8250  60.35 100.00  62.55 62.40 67.35
6 100  25.60 24.30 39.00  27.60 25.75 37.50 2410 2645  40.90  30.20 26.80 42.50
6 200  13.65 1345 19.95  11.55 11.45 16.40 14.95 1645 3320 1585 1550 25.65
6 500 850 840  9.95 740 7.90 11.00 2080 1640  54.90 1540 16.55 24.60
6 1000 6.60 560 6.90 6.45 575  6.70 3545 25.85  83.60  20.20 20.85 28.00
6 2000 590 550  6.05 410 470 575 64.05  43.90  98.95  34.90 3450 43.25
6 8000 510 565  5.80 480  4.80 445 99.60  95.60 100.00  86.45 87.05 92.30
10 100  94.90 97.25 - 9440 9735 - 95.50  96.80 - 9545 96.80 -
10 200 4420 3825 5540  40.50 36.65 47.25 40.10  41.65 57.85  44.60 40.35 57.00
10 500  18.90 13.40 1895 1430 13.10 17.10 4250 3755  73.55  30.25 28.95 43.35
10 1000  10.80 8.70 12.55 870 7.80 885 72.30 5840 9435 3785 36.85 51.90
10 2000 765 670  7.80 6.45 6.60 7.00 96.45 8550  99.85  59.95 5835 70.65
10 8000 565 560 5.35 535 520 5.35 100.00  100.00 100.00  99.35 99.20 99.65

See the notes to Table S1
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Table S3: Bias and RMSE of AAH, AB and BB estimators in panel ARX(1)
experiments when Arellano Bond (AB) restrictions are met and Blundell and Bond

(BB) restrictions are not met

p=0,and k=1

Bias (x100) RMSE (x100)
b0 = 0.8 Bo =05 b =038 Bo=05
T n AAH AB BB AAH AB BB AAH AB BB AAH AB BB
4 100 150 -0.17 3.12 0.04 044 -0.04 736 7.35 3.7 876  8.17 8.08
4200 0.77 -0.09 3.19 2019 0.08  0.45 462  5.08 3.52 573 548  5.40
4 500 032  0.02 325 0.00 0.0 1.10 273 319 3.38 3.54 349 3.58
41000 0.23 0.02 332 -0.05 0.00 1.16 195 227 338 256 254 2.70
42000 0.10  0.05 3.32 0.03 006 1.33 133 158 3.35 178 178 2.8
4 8000 0.01 001 335 -0.02  -0.01  1.37 0.66 0.80 3.36 0.90 089 1.62
6 100 158 0.1 3.08 -0.39  0.04  3.08 4.95  5.09 3.74 771 650 6.81
6 200 1.00 026 3.03 0.00 020 3.03 3.00 3.31 3.31 453 421 420
6 500 047 024 3.05 -0.04 0.0l  3.05 174 199 3.16 2.73 268 284
6 1000 0.24 004 3.05 0.06 0.09 3.05 116 1.36  3.11 189 1.87 234
6 2000 011  0.03 3.09 20.02  -0.01  3.09 0.81 098 3.12 128 129 203
6 8000 0.01 000 3.11 0.0l -0.01 3.1 040 050 3.12 0.64 065 1.84
10 100 3.82  0.35 - -1.69  0.78 - 1072 18.94 - 16.14  27.32 -
10 200 124 061 2.74 0.04 019 2.74 260 252  3.07 414 3.66 3.69
10 500 057 029 255 011 020 2.55 125 1.28 265 2.09 201 228
10 1000 0.30  0.18 255 0.06 0.10  2.55 0.78  0.86 2.60 135 135 2.00
10 2000 0.16  0.09 255 0.06  0.07  2.55 0.52  0.60 2.57 0.95  0.96 1.97
10 8000 0.03 0.02 255 0.00 0.00 2.55 0.24 029 2.56 047 047 1.92

Notes: See notes to Table S1.
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Table S4: Size and Power of AAH, AB and BB estimators in panel ARX(1)
experiments when Arellano Bond (AB) restrictions are met and Blundell and Bond

(BB) restrictions are not met

p=0,and k=1

Size (5% level, x100) Power (5% level, x100)
by = 0.8 By =05 1=y +01 Hy By = Po + 01

T n AAH AB BB AAH AB BB AAH AB BB AAH AB BB
4 100 10.00 11.80 56.20 8.65 11.60 16.35 11.20 13.55 25.15 10.15 12.60 18.20
4 200 6.50 8.40 71.75 5.45 7.50 9.40 9.20 10.95 26.10 7.75 9.15 11.05
4 500 5.45 6.15 95.75 4.80 5.80 8.05 10.70 10.55 38.05 8.10 9.70 7.85
4 1000 5.95 6.00 99.95 5.70 6.30 8.60 17.55 15.50 61.45 13.10 13.80 7.60
4 2000 5.10 5.00 100.00 5.10 5.90 13.70 30.10 23.25 87.15 19.55 19.95 7.35
4 8000 5.05 4.75 100.00 5.25 5.25 37.30 83.95 70.15 100.00 62.65 62.40 12.00
6 100 24.90 24.65 74.20 27.20 25.35 34.70 24.35 26.45 43.85 29.45 26.55 37.65
6 200 13.75 14.10 82.10 11.50 11.30 16.25 15.10 17.50 34.35 15.20 16.00 18.85
6 500 8.40 8.55 97.85 7.35 7.85 12.30 20.90 18.20 40.65 15.10 16.30 11.35
6 1000 6.85 5.65 100.00 6.55 5.55  16.35 36.40 31.70 59.20 19.95 20.85 7.30
6 2000 5.75 5.10 100.00 4.00 4.55 26.55 65.75 52.20 85.90 34.30  34.25 6.95
6 8000 4.80 5.15 100.00 4.85 4.85 79.45 99.70 97.85 100.00 86.55 86.50 6.85
10 100 95.95 97.25 - 93.95 97.35 - 94.70 97.00 - 94.70  97.05 -
10 200 45.55 38.55 89.95 40.00 35.85 44.95 40.00 43.95 58.50 44.85 40.55 49.70
10 500 18.65 13.85 98.70 14.75 13.25 24.25 43.75 43.85 36.35 29.80 27.95 19.30
10 1000 11.00 9.15 100.00 8.15 7.70 32.15 73.50 67.25 40.00 37.40 36.10 10.55
10 2000 7.90 6.95 100.00 6.40 6.80 55.75 97.25 91.45 53.60 59.00 57.60 8.00
10 8000 5.65 5.55 100.00 5.10 5.20  98.95 100.00  100.00 94.20 99.20 99.10 6.85

See the notes to Table S1
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Table S5: Bias and RMSE of AAH, AB and BB estimators in panel ARX(1)
experiments when Arellano Bond (AB) restrictions and Blundell and Bond (BB)

restrictions are not met

p=08and k=1

Bias (x100) RMSE(x100)
b0 = 0.8 Bo =05 b =038 Bo=05
T n AAH AB BB AAH AB BB AAH AB BB AAH AB BB
4 100 148 -4.16 186 0.00 046 -0.26 737 922 288 8.78  8.83 8.36
4200 0.77 -3.56 1.86 021 027 0.5 462  6.86 2.41 573 587 549
4 500 032 -2.80 193 0.00 043 059 273 466 215 354 376  3.55
41000 023 -258 201 20.05 035 058 195 381 212 256 272 2.55
4 2000 010 -239 203 0.03  0.39  0.69 133 3.09 209 178 198 194
4 8000 001 -231 209 -0.02 036 0.76 0.66 2.53  2.10 0.90 1.06 1.20
6 100 158 -1.44 249 2040 020 249 4.95 558  3.25 771 6.64  6.96
6 200 1.00  -1.05  2.40 0.00 045 2.40 3.00 362 275 453 437 4.30
6 500 0.47  -0.97 242 -0.04 030 242 174 234 256 2.73 276  2.73
6 1000 024 -1.04 244 0.06 041 244 116 179 251 189 197 208
6 2000 011 -1.03 248 0.02 033 248 0.81 149 251 128 140 1.70
6 8000 001 -1.03 251 20.01 033 251 0.40  1.17  2.52 0.64 075 1.35
10 100 382 -0.01 - 169 069 - 1072 1821 - 16.14 2594 -
10 200 124 025 256 0.04 0.8 256 259 250 291 414 369  3.70
10 500 057 -0.07 2.38 0.11 021 238 125 125 2.8 2.09 202 219
10 1000 030 -0.20 238 0.06 0.1 238 0.78  0.87 2.3 135 136 1.84
10 2000 016 -0.29 2.38 0.06 0.10 2.38 0.52  0.66 2.41 0.95 097 1.76
10 8000 0.03 -0.36 2.38 0.00 0.04 238 0.24 047  2.39 047 048  1.68

Notes: See notes to Table S1.
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Table S6: Size and Power of AAH, AB and BB estimators in panel ARX(1)
experiments when Arellano Bond (AB) restrictions and Blundell and Bond (BB)

restrictions are not met

p=08and k=1

Size (5% level, x100)

Power (5% level, x100)

$o = 0.8 By = 0.5 Hy:¢=dy+01 Hy:By=fo+01

T n AAH AB BB AAH AB BB AAH AB BB AAH AB BB
4 100  10.05 17.00 35.15 8.65 1535 17.20 1125 2220 19.30  10.15 16.70 18.35
4 200 6.50 1520  40.10 545  9.90 10.25 9.25 23.85 13.15 7.75 12,05 12.10
4 500 545 14.85  64.30 480 895  7.90 10.70  31.30  9.70 810 12.10 10.00
41000 595 2115 89.10 570 970 7.60 1755  48.25 935  13.10 14.35 11.40
42000 510 30.80  99.15 510 9.95  9.30 30.10  69.50 890  19.55 18.60 14.10
48000 505 7155 100.00 525 10.85 16.95 83.95 99.15 11.55  62.65 4840 32.60
6 100 2495 2585 63.85  27.15 26.55 36.70 2440 3390 39.90 2940 26.85 39.25
6 200  13.75 15.00 69.80  11.50 13.50 17.00 15.10  26.30 2285 1520 16.30 20.35
6 500 8.40 10.60  92.10 7.35 940 10.10 20.90 3640 18.25 1510 15.65 15.35
6 1000 6.85 12.65 99.55 6.55 7.80 11.35 36.40  59.35 21.50  19.95 17.50 11.50
6 2000 575 19.70  100.00 400 730 16.10 65.75  83.80 3220 3430 28.05 12.60
6 8000 480 52.35 100.00 485 945 49.40 99.70  99.90 80.35  86.55 72.35 25.90
10 100 95.90 97.40 - 9395 96.40 - 94.70  96.90 - 9470 97.40 -
10 200 4555 37.20 8850  39.95 35.90 45.35 40.00  47.65 55.15  44.85 40.45 50.05
10 500 1865 11.70 9825 1475 13.50 21.75 43.75 5545 29.95  29.80 27.45 20.55
10 1000  11.00 875 100.00 815 810 26.60 73.50  80.35 30.00  37.40 35.75 13.35
10 2000 7.90  9.65 100.00 6.40  6.80 45.30 97.25  97.85 36.00  59.00 56.15 11.50
10 8000 5.65 23.55 100.00 510  6.15 95.65 100.00 100.00 73.60  99.20 98.85 15.30

See the notes to Table S1
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