
N(0,1) t5 t3

t1 cnorm(0.1,0,3.16) cnorm(0.1,4,1)

cskt(Inf,2) cskt(5,2)

0.7

0.8

0.9
1.0

1.2

0.7

0.8

0.9
1.0

1.2

0.7

0.8

0.9
1.0

1.2

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

q

Scale Est.

σ̂D

qEσ̂S

n

25

50

100


