
optimal bisquare

lqq Hampel

0.5

1.0

1.5

2.0

0.5

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

ef
fic

ie
nc

y 
of

 β̂

Error

N(0,1)

t5
t3

cnorm(0.1,0,3.16)

cnorm(0.1,4,1)

cskt(∞,2)

cskt(5,2)

Estimator

MM

SMD

SMDM

MMqT

MMqE

MMrobust


