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Figure 1: PP plots of the distributions of
¡
ˆ 0

¢
(blue) and

(1)
¡ R

( )
¢
(gold) against the estimated normal distribution

of
¡
ˆ 0

¢
, with = 100, 6= 0, = 0, 6= 0, = 0 15.
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Figure 2: PP plots of the distributions of
¡
ˆ 0

¢
(blue) and

(1)
¡ R

( )
¢
(gold) against the estimated normal distribution

of
¡
ˆ 0

¢
, with = 1000, 6= 0, 6= 0, 6= 0, = 0 15.

Figure 3: PP plots of the distributions of
¡
ˆ 0

¢
(blue) and

(1)
¡
ˆ

R
( )

¢
(gold) against the estimated normal distribution

of
¡
ˆ 0

¢
, with = 100, 6= 0, = 0, = 6= 0, = 0 15.
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Figure 4: Kernel density estimates of
¡
ˆ 0

¢
(blue) and

(1)
¡ R

( )
¢
(gold) against the estimated normal distribution

of
¡
ˆ 0

¢
, with = 10000, 6= 0, = 0, 6= 0, = 0 15.

Figure 5: PP plots of the distributions of
¡
ˆ 0

¢
against the scaled

Cauchy variate, = 100, 6= 0, = 0, 6= 0, = 0.
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Figure 6: PP plots of the distributions of
¡
ˆ 0

¢
against the scaled

Cauchy variate, with the scaling factor estimated, = 100, 6= 0, = 0,
6= 0, = 0.

Figure 7: Kernel density estimates of
¡
ˆ 0

¢
(blue) against the scaled

Cauchy variate (brown), = 100, 6= 0, = 0, 6= 0, = 0.
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Figure 8: Trimmed (1% from each side) RHS (blue) and LHS kernel distri-
butions, based on 2000 replications with = 2000 . light brown ( = 0),
green ( = 0 2), red ( = 0 5), magenta ( = 1), dark brown ( = 2).

Figure 9: PP plots of the distributions of
¡
ˆ 0

¢
against

(
1R
0

( ) ) 1( 0 ) 1 0 (1), with = 100, 6= 0, = 0,

6= 0, = 0 15.
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Figure 10: PP plots of the distributions of
¡
ˆ 0

¢
against

(
1R
0

( ) ) 1( 0 ) 1 0 (1), with = 100, 6= 0, = 0,

6= 0, = 0.

Figure 11: PP plots of the distributions of (ˆ ˆ ) against (1 ) distribu-
tion, with = 100, 6= 0, = 0, 6= 0, = 0 15.
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Figure 12: PP plots of the distributions of (ˆ ˆ ) against (1 ) distribu-
tion, with = 100, 6= 0, = 0, 6= 0, = 0.

Figure 13: PP plots of the distributions of (ˆ ˆ ) against (1 ) distribu-
tion, with = 500, 6= 0, = 0, 6= 0, = 0 15.
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Figure 14: PP plots of the distributions of (ˆ ˆ ) against (1 ) distribu-
tion, with = 500, 6= 0, = 0, 6= 0, = 0.
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