
optimal bisquare

lqq Hampel

1.0

1.5

2.0

1.0

1.5

2.0

0.1 0.2 0.3 0.4 0.5 0.1 0.2 0.3 0.4 0.5
p/n

sd
(lo

g(
σ̂)

)
n

Scale Est.

σ̂D

σ̂OLS

σ̂robust

σ̂S

qEσ̂S

qTσ̂S

n

25

50

100


