Appendix
The following R code is used to compute the coverage probabilities and average lengths of 95% two-sided confidence intervals for the common SNR of several log-normal distributions using the GCI, adjusted MOVER, computational, and Bayesian approaches. 

CI.CommonSNRLN <- function(M,m,k,n1,n2,n3,mean,sqrt.var1,sqrt.var2,sqrt.var3)
{								# begin process
ni <- rep(0,k)
s <- rep(0,k)
xbar <- rep(0,k)
mu.hat.RML <- rep(0,k)
sigma.hat.RML <- rep(0,k)
Rtheta.GCI <- rep(0,m)
theta.CA <- rep(0,m)
theta.BS <- rep(0,m)
CP.GCI <- rep(0,M) 
CP.AM <- rep(0,M)
CP.CA <- rep(0,M)
CP.BS <- rep(0,M)
Length.GCI <- rep(0,M)
Length.AM <- rep(0,M)
Length.CA <- rep(0,M)
Length.BS <- rep(0,M)
alpha <- 0.05					        		
z.alpha <- qnorm(1-(alpha/2)) 				
sqrt.var <- c(sqrt.var1,sqrt.var2,sqrt.var3)
theta1 <- 1/sqrt(exp(sqrt.var1^2)-1)				
theta2 <- 1/sqrt(exp(sqrt.var2^2)-1)				
theta3 <- 1/sqrt(exp(sqrt.var3^2)-1)				
var.theta1 <- ((sqrt.var1^4)*(exp(2*(sqrt.var1^2))))/(2*(n1-1)*(((exp(sqrt.var1^2))-1)^3))
var.theta2 <- ((sqrt.var2^4)*(exp(2*(sqrt.var2^2))))/(2*(n2-1)*(((exp(sqrt.var2^2))-1)^3))
var.theta3 <- ((sqrt.var3^4)*(exp(2*(sqrt.var3^2))))/(2*(n3-1)*(((exp(sqrt.var3^2))-1)^3))
theta.p <- c(theta1,theta2,theta3)
var.theta.p <- c(var.theta1,var.theta2,var.theta3)
theta <- (sum(theta.p/var.theta.p))/(sum(1/var.theta.p))
for(i in 1:M)
{							        	# begin loop i  
x1 <- rnorm(n1,mean,sqrt.var1)		                       
xbar.1 <- mean(x1) 				                       
s.1 <- sd(x1)		   			                       
x2 <- rnorm(n2,mean,sqrt.var2)		                       
xbar.2 <- mean(x2) 				                       
s.2 <- sd(x2)		   			                       
x3 <- rnorm(n3,mean,sqrt.var3)		                       
xbar.3 <- mean(x3) 				                       
s.3 <- sd(x3)		   			                       
ni <- c(n1,n2,n3)                      		                       
xbar <- c(xbar.1,xbar.2,xbar.3)		                       
s <- c(s.1,s.2,s.3)				                       
thetahat <- 1/sqrt((exp(s^2))-1)  		  	           
var.thetahat <- ((s^4)*(exp(2*(s^2))))/(2*(ni-1)*(((exp(s^2))-1)^3))
frac1 <- sum(thetahat/var.thetahat)
frac2 <- sum(1/var.thetahat)
thetahat.large <- frac1/frac2   			                      
for(j in 1:m)
{					  		       	# begin loop j       
V <- rchisq(k,ni-1) 	          		                        
Rsig.sqrt <- ((ni-1)*(s^2))/V                                            
Rvar <- ((Rsig.sqrt^2)*(exp(2*(Rsig.sqrt))))/(2*(ni-1)*(((exp(Rsig.sqrt))-1)^3))
Rtheta <- 1/sqrt((exp(Rsig.sqrt))-1)                                 
Rtheta.GCI[j] <- sum(Rtheta/Rvar)/sum(1/Rvar)
}                    						 	# end loop j
L.CI1 <- quantile(Rtheta.GCI,0.025,type=8)     		 
U.CI1 <- quantile(Rtheta.GCI,0.975,type=8)     		
CP.GCI[i] <- ifelse(L.CI1<theta&&theta<U.CI1,1,0)  	
Length.GCI[i] <- U.CI1-L.CI1		             	 
t.x <- qt((1-alpha/2),(ni-1))		                                    
l1 <- (1/sqrt((exp(s^2))-1))-(t.x*sqrt(var.thetahat))
u1 <- (1/sqrt((exp(s^2))-1))+(t.x*sqrt(var.thetahat))
z <- qnorm(alpha/2) 				    		
var.l <- ((thetahat-l1)^2)/(z^2)	           			
var.u <- ((u1-thetahat)^2)/(z^2)	          			
var.t <- (var.l+var.u)/2			  		
thetahat.w <- (sum(thetahat/(var.t)))/(sum(1/(var.t)))  	
L.CI2 <- thetahat.w-(z.alpha*sqrt(1/(sum(1/var.l))))		
U.CI2 <- thetahat.w+(z.alpha*sqrt(1/(sum(1/var.u))))		
CP.AM[i] <- ifelse(L.CI2<theta&&theta<U.CI2,1,0)  	
Length.AM[i] <- U.CI2-L.CI2                    			
mu.hat.RML <- xbar
mu.hat.RML1 <- mu.hat.RML[[1]]
mu.hat.RML2 <- mu.hat.RML[[2]]
mu.hat.RML3 <- mu.hat.RML[[3]]
sigma.hat.RML <- s
sigma.hat.RML1 <- sigma.hat.RML[[1]]
sigma.hat.RML2 <- sigma.hat.RML[[2]]
sigma.hat.RML3 <- sigma.hat.RML[[3]]
for(j in 1:m)
{					  			# begin loop j       	            
x.RML1 <- rnorm(n1,mu.hat.RML1,sigma.hat.RML1)        
xbar.RML.1 <- mean(x.RML1) 		                        
s.RML.1 <- sd(x.RML1)		   	                        
x.RML2 <- rnorm(n2,mu.hat.RML2,sigma.hat.RML2)        
xbar.RML.2 <- mean(x.RML2) 		                        
s.RML.2 <- sd(x.RML2)		   	                        
x.RML3 <- rnorm(n3,mu.hat.RML3,sigma.hat.RML3)         
xbar.RML.3 <- mean(x.RML3) 		                        
s.RML.3 <- sd(x.RML3)		   	                        
xbar.RML <- c(xbar.RML.1,xbar.RML.2,xbar.RML.3)	
s.RML <- c(s.RML.1,s.RML.2,s.RML.3)			
thetahat.RML <- 1/sqrt((exp(s.RML^2))-1)  
var.RML <- ((s.RML^4)*(exp(2*(s.RML^2))))/(2*(ni-1)*(((exp(s.RML^2))-1)^3))
frac1.RML <- sum(thetahat.RML/var.RML)
frac2.RML <- sum(1/var.RML)
theta.CA[j] <- frac1.RML/frac2.RML   			 
}								# end loop j                               
L.CI3 <- quantile(theta.CA,0.025,type=8)                             
U.CI3 <- quantile(theta.CA,0.975,type=8)                            
CP.CA[i] <- ifelse(L.CI3<theta&&theta<U.CI3,1,0)           
Length.CA[i] <- U.CI3-L.CI3  	                                   
for(j in 1:m) 	               
{					  			# begin loop j       	            
v.xi <- ni-1						            
shape.xi <- v.xi/2						
scale.xi <- (v.xi*(s^2))/2				            
post.sigma.sqrt.xi <- rinvgamma(k,shape.xi,scale.xi)        
post.mu.xi <- rnorm(k,xbar,sqrt(post.sigma.sqrt.xi/ni))     
post.theta.BS <- 1/sqrt((exp(post.sigma.sqrt.xi))-1)	
post.var <- ((post.sigma.sqrt.xi^2)*(exp(2*(post.sigma.sqrt.xi))))/(2*(ni-1)*(((exp(post.sigma.sqrt.xi))-1)^3))
theta.BS[j] <- sum(post.theta.BS/post.var)/sum(1/post.var)
   }								# end loop j
CI.BS <- hdi(theta.BS,credMass=1-alpha,allowSplit=FALSE)
L.BS <- CI.BS[1]
U.BS <- CI.BS[2]
CP.BS[i] <- ifelse(L.BS<theta&&theta<U.BS,1,0)                
Length.BS[i] <- U.BS-L.BS                                                   
} 					             	      	# end loop i
ACP.GCI <- mean(CP.GCI)         		                   
Ex.length1 <- mean(Length.GCI) 		                   
ACP.AM<- mean(CP.AM) 		    	                   
Ex.length2<- mean(Length.AM) 			       
ACP.CA <- mean(CP.CA)                                                
Ex.length3 <- mean(Length.CA)                                       
ACP.BS <- mean(CP.BS)                                                 
Ex.length4 <- mean(Length.BS)                                       
cat("M=",M, "m=",m, "k=",k, "n1=",n1, "n2=",n2, "n3=",n3, "mean=",mean, "sqrt.var1=", sqrt.var1, "sqrt.var2=", sqrt.var2, "sqrt.var3=", sqrt.var3, "theta=",theta,"\n")
cat("CP|GCI=", ACP.GCI,"Length|GCI=", Ex.length1,"\n")
cat("CP|AM=", ACP.AM,"Length|AM=", Ex.length2,"\n")
cat("CP|CA=", ACP.CA,"Length|CA=", Ex.length3,"\n")
cat("CP|BS=", ACP.BS,"Length|BS=", Ex.length4,"\n")
}          					                               	# end process
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